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AUTHOR’S PREFACE — SECOND FRENCH EDITION 


The first part of this volume has undergone only slight changes, 
while the rather important modifications that have been made 
appear only in the last chapters. 

In the first edition I was able to devote but a few pages to par- 
tial differential equations of the second order and to the calculus 
of variations. In order to present in a less summary manner such 
broad subjects, I have concluded to defer them to a third volume, 
which will contain also a sketch of the recent theory of integral 
equations. The suppression of the last chapter has enabled me to 
make some additions, of which the most important relate to linear 
differential equations and to partial differential equations of the 


first order. E. GOURSAT 
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TRANSLATORS’ PREFACE 


As the title indicates, the present volume is a translation of the 
first half of the second volume of Goursat’s “Cours d’Analyse.” The 
decision to publish the translation in two parts is due to the evi- 
dent adaptation of these two portions to the introductory courses in 
American colleges and universities in the theory of functions and 
in differential equations, respectively. 

After the cordial reception given to the translation of Goursat’s 
first volume, the continuation was assured. That it has been 
delayed so long was due, in the first instance, to our desire to await 
the appearance of the second edition of the second volume in 
French. The advantage in doing so will be obvious to those who 
have observed the radical changes made in the second (French) 
edition of the second volume. Volume I was not altered so radi- 
cally, so that the present English translation of that volume may be 
used conveniently as a companion to this; but references are given 
here to both editions of the first volume, to avoid any possible 
difficulty in this connection. 

Our thanks are due to Professor Goursat, who has kindly given 
us his permission to make this translation, and has approved of the 
plan of publication in two parts. He has also seen all proofs in 
English and has approved a few minor alterations made in transla- 
tion as well as the translators’ notes. The responsibility for the 


latter rests, however, with the translators. 
E. R. HEDRICK 


OTTO DUNKEL 
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A COURSE IN 
MATHEMATICAL ANALYSIS 


VOLUME II. PART I 


THEORY OF FUNCTIONS OF A 
COMPLEX VARIABLE 


CHAPTER I 
ELEMENTS OF THE THEORY 


I. GENERAL PRINCIPLES. ANALYTIC FUNCTIONS 


1. Definitions. An imaginary quantity, or complex quantity, is any 
expression of the form a + bi where a and b are any two real num- 
bers whatever and 7 is a special symbol which has been introduced 
in order to generalize algebra. Essentially a complex quantity is 
nothing but a system of two real numbers arranged in a certain 
order. Although such expressions as a+ bi have in themselves no 
concrete meaning whatever, we agree to apply to them the ordinary 
rules of algebra, with the additional convention that 7? shall be 
replaced throughout by — 1. 

Two complex quantities a + bi and a' + b'i are said to be equal if 
a = a' and b =b'. The sum of two complex quantities a + bi and 
c+ di is a symbol of the same form a+¢+(6+4d)i; the differ- 
ence æ +bi— (c+ di) is equal to a—c+(b—d)i. To find the 
product of a + bi and ¢ + di we carry out the multiplication accord- 
ing to the usual rules for algebraic multiplication, replacing i? by 
—1, obtaining thus 

(a + bi) (c + di) = ac — bd + (ad + be)i. 

The quotient obtained by the division of a +i by c+ di is 
defined to be a third imaginary symbol x + yi, such that when it is 
multiplied by c + di, the product is æ + di. The equality 

a+bi=(c+di)(a+yi) 
is equivalent, according to the rules of multiplication, to the two 
relations ce — dy. =a, dx + cy = b, 


whence we obtain eee __ bc — ad 


i lig oe I aces ESTE aS 
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The quotient obtained by the division of a + bi by e + di is repre- 
sented by the usual notation for fractions in algebra, thus, 


a+ bi 


te a eae gi 


A convenient way of calculating æ and y is to multiply numerator 
and denominator of the fraction by ¢—di and to develop the 
indicated products. 

All the properties of the fundamental operations of algebra can be 
shown to apply to the operations carried out on these imaginary sym- 
bols. Thus, if A, B, C, --- denote complex numbers, we shall have 


A-B=B.A, A-B-C=A-(B-C), A(B+C)=AB+AG, --- 


and so on. The two complex quantities a + bi and a — bi are said 
to be conjugate imaginaries. The two complex quantities a + bi and 
— a — bi, whose sum is zero, are said to be negatives of each other 
or symmetric to each other. 

Given the usual system of rectangular axes in a plane, the complex 
quantity a + bi is represented by the point M of the plane «Oy, whose 
coérdinates are x =a and y =b. In this way a concrete representa- 
tion is given to these purely symbolic expressions, and to every 
proposition established for complex quantities there is a correspond- 
ing theorem of plane geometry. But the greatest advantages resulting 
from this representation will appear later. Real numbers correspond 
to points on the x-axis, which for this reason is also called the axis 
of reals. Two'conjugate imaginaries a + bi and a — bi correspond to 
two points symmetrically situated with respect to the z-axis. Two 
quantities a + bi and — a — bi are represented by a pair of points 
symmetric with respect to the origin 0. The quantity a + bi, which 
corresponds to the point M with the coordinates (a, b), is sometimes 
called its affix.* When there is no danger of ambiguity, we shall 
denote by the same letter a complex quantity and the point which 
represents it. 

Let us join the origin to the point M with codrdinates (a, b) by a 
segment of a straight line. The distance OM is called the absolute 
value of a + bi, and the angle through which a ray must be turned 
from Oz to bring it in coincidence with OM (the angle being measured, 
as in trigonometry, from Ox toward Oy) is called the angle of a + bi. 


* This term is not much used in English, but the French frequently use the corre- 
sponding word affixe. —TRANs. 
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Let p and w denote, respectively, the absolute value and the angle of 
a + bv; between the real quantities a, b, p, œ there exist the two rela- 
tions æ = p cos w, b = p sin w, whence we have 


2 sin Z 
oo i) SSS SSS 
Ve +i Væ +i 


The absolute value p, which is an essentially positive number, is 
determined without ambiguity ; whereas the angle, being given only 
by means of its trigonometric functions, is determined except for an 
additive multiple of 2, which was evident from the definition itself. 
Hence every complex quantity may have an infinite number of 
angles, forming an arithmetic progression in which the successive 
terms differ by 27. In order that two complex quantities be equal, 
their absolute values must be equal, and moreover their angles must 
differ only by a multiple of 2, and these conditions are sufficient. 
The absolute value of a complex quantity z is represented by the 
same symbol |z| which is used for the absolute value of a real 
quantity. 


p= Væ + 0 COS w = 


Let z = a + bi, z' = a' + b'i be two complex numbers and m, m' 
the corresponding points; the sum z + z’ is then represented by the 
point m", the vertex of the parallelogram constructed upon Om, Om’, 
The three sides of the triangle Om m" l 
(Fig. 1) are equal respectively to the 
absolute values of the quantities z, 2’, 
z+2'. From this we conclude that the 
absolute value of the sum of two quanti- 
ties is less than or at most equal to the 
sum of the absolute values of the two 
quantities, and greater than or at least 
equal to their difference. Since two eal 
quantities that are negatives of each 
other have the same absolute value, the theorem is also true for 
the absolute value of a difference. Finally, we see in the same way 
that the absolute value of the sum of any ntmber of complex 
quantities is at most equal to the sum of their absolute values, the 
equality holding only when all the points representing the different 
quantities are on the same ray starting from the origin. 

If through the point m we draw the two straight lines ma! and 
my! parallel to Ox and to Oy, the coordinates of the point m' in this 
system of axes will be a'— a and b'— b (Fig. 2). The point m! 
then represents z'— z in the new system; the absolute value of 
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z! — z is equal to the length mm', and the angle of z' — z is equal to 
the angle 0 which the direction mm! makes with ma’. Draw through 
Oa segment Om, equal and par- 
allel to mm'; the extremity m of 
this segment represents 2! — z in 
the system of axes Ow, Oy. But 
the figure Om'm, is a parallelo- 
gram; the point m, is therefore 
the symmetric point to m with 
respect to c, the middle point 
Wiens of Om'. 

Finally, let us obtain the for- 
mula which gives the absolute value and angle of the product of any 
number of factors. Let 


Zy = pz (COS wp + {SIN w), Ca Ao cog 0h 
be the factors; the rules for multiplication, together with the addi- 
tion formulæ of trigonometry, give for the product 


21% °° n = P1P2 * ° ° Pn[COS(w, + o + «++ + on) 

+ i sin (w; Oe Reis 9) ie w,) |; 
which shows that the absolute value of a product is equal to the 
product of the absolute values, and the angle of a product is equal to 
the sum of the angles of the factors. From this follows very easily 
the well-known formula of De Moivre: 


COS Mw + i SIN mw = (COS w + i sin w)”, 


which contains in a very condensed form all the trigonometric for- 
mule for the multiplication of angles. 

The introduction of imaginary symbols has given complete gener- 
ality and symmetry to the theory of algebraic equations. It was in 
the treatment of equations of only the second degree that such ex- 
pressions appeared for the first time. Complex quantities are equally 
important in analysis, and we shall now state precisely what mean- 
ing is to be attached to the expression a function of a complex 
variable. 


2. Continuous functions of a complex variable. A complex quantity 
z=% + yi, where x and y are two real and independent variables, 
is a complex variable. If we give to the word function its most 
general meaning, it would be natural to say that every other complex 
quantity v whose value depends upon that of z is a function of a 
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Certain familiar definitions can be extended directly to these func- 
tions. Thus, we shall say that a function u = f(z) is continuous if 
the absolute value of the difference f(z + h)— f(z) approaches zero 
when the absolute value of 4 approaches zero, that is, if to every 
positive number e we can assign another positive number y such that 


SE +M-F@l|<s 
provided that |/| be less than 7. 
A series 
u(z)+uy(z)+---+uleyt--s, 
whose terms are functions of the complex variable z is uniformly 
convergent in a region A of the plane if to every positive number e 
we can assign a positive integer N such that 


| Ry) =[¢n41(%) + Unt) F ---|<€ 


for all the values of z in the region A, provided that n= N. It 
can be shown as before (Vol. I, § 31, 2d ed.; § 173, 1st ed.) that if a 
series is uniformly convergent in a region A, and if each of its 
terms is a continuous function of z in that region, its sum is itself 
a continuous function of the variable z in the same region. 

Again, a series is uniformly convergent if, for all the values of z 
considered, the absolute value of each term |w,| is less than the 
corresponding term v, of a convergent series of real positive con- 
stants. The series is then both absolutely and uniformly convergent. 

Every continuous function of the complex variable z is of the 
form u = P (æ, y)+Q(a, y)i, where P and Q are real continuous 
functions of the two real variables xz, y. If we were to impose no 
other restrictions, the study of functions of a complex variable 
would amount simply to a study of a pair of functions of two real 
variables, and the use of the symbol ¢ would introduce only illusory 
simplifications. In order to make the theory of functions of a com- 
plex variable present some analogy with the theory of functions of a 
real variable, we shall adopt the methods of Cauchy to find the con- 
ditions which the functions P and Q must satisfy in order that the 
expression P + Qi shall possess the fundamental properties of func- 
tions of a real variable to which the processes of the calculus apply. 


3. Analytic functions. If f(x) is a function of a real variable x 
which has a derivative, the quotient 


fe +r- fe) 
h 
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approaches f'(x) when fh approaches zero. Let us determine in the 
same way under what conditions the quotient — 


Au AP+7AQ 
Az Ax + isy 
will approach a definite limit when the absolute value of Az approaches 
zero, that is, when Ax and Ay approach zero independently. It is 
easy to see that this will not be the case if the functions P (a, y) and 
Q(x, y) are any functions whatever, for the limit of the quotient 
Au/Az depends in general on the ratio Ay/Az, that is, on the way 
in which the point representing the value of z+ h approaches the 
point representing the value of z. 
Let us first suppose y constant, and let us give to x a value x + Ax 
differing but slightly from æ; then 


Au P(a+Az,y)—P(a,y) , .Q@+Az, y)— Q(z, y) 
= +7 . 
Az Ax Ax 


In order that this quotient have a limit, it is necessary that. the 
functions P and Q possess partial derivatives with respect to x, and 
in that case oe Au @P i aQ 

Az ôx 0x 
Next suppose x constant, and let us give to y the value y + Ay; we 
have 


Au PETAN EE TEE T FANE OGY), 


Az iAy Ay 

and in this case the quotient will have for its limit 
oe 
oy i oy 


if the functions P and Q possess partial derivatives with respect to y. 
In order that the limit of the quotient be the same in the two cases, 


it is necessary that 
he oQ Or. oQ 
(1) eas ie 


Cy oy Ox 
Suppose that the functions P and Q satisfy these conditions, and 
that the partial derivatives ¢P/éx, ƏP/ðy, 0Q/éx, 0Q/éy are con- 


tinuous functions. If we give to x and y any increments whatever, 
Az, Ay, we can write 


AP = P(e + Ax, y + Ay)—P(@ + Ax, y) + P(e + Ae, y)— P(e, y) 
= AyP, (@ + Ax, y + OAy) + AxPi (a + 6'Ax, Yy) 
= Ax |P (æ, y) + €] + Ay[P; (@, y) + «], 
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where 0 and 6! are positive numbers less than unity; and in the 
same way 


AQ= Ax[ R; (a, y) IF | i Ay[g; (x, y) SR &], 


where ¢, e', e, « approach zero with Ax and Ay. The difference 
Au = AP + 7AQ can be written by means of the conditions (1) in 


the form, 
oQ 0Q 


oP 
ae + i) + ay(— T -+ tr a) + nAx + y'Ay 
; POQ. i 
= (Ax + iay +i =) + Ax + n'Ay, 
where 7 and 7! are infinitesimals. We have, then, 


Au _ oP a nda + q'Ay 
Az 0x | Ox Ax + iAy 


2 ar 
z 
If |y| and |y'| are smaller than a number a, the absolute value of the 


complementary term is less than 2a. This term will therefore ap- 
proach zero when Az and Ay approach zero, and we shall have 


lim a= ag ee 

Ae: 0x Ox 

The conditions (1) are then necessary and sufficient in order that the 
quotient Aw/Az have a unique limit for each value of z, provided that 
the partial derivatives of the functions P and Q be continuous. The 
function u is then said to be an analytic function * of the variable z, 
and if we represent it by f(z), the derivative f'(z) is equal to any 
one of the following equivalent expressions : 


o 8. ON OP OR OP; OO .0Q 
i = 4 = — 4 = — 4 = . 
(2) ING IES Baas Dy Ox Oy yee 


It is important to notice that neither of the pair of functions 
P(x, y), Q(x, y) can be taken arbitrarily. In fact, if P and Q have 
derivatives of the second order, and if we differentiate the first of 
the relations (1) with respect to x, and the second with respect to y, 
we have, adding the two resulting equations, 

Ge NUE 


+ 


D — = 
A Cie ay 


* Cauchy made frequent use of the term monogene, the equivalent of which, mono- 
genic, is sometimes used in English. The term synectique is also sometimes used in 
French. We shall use by preference the term analytic, and it will be shown later 
that this definition agrees with the one which has already been given (I, § 197, 
2d ed.; § 191, 1st ed.) 
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We can show in the same way that AQ=0. The two functions 
P(a, y), Q(x, y) must therefore be a pair of solutions of Laplace’s 
equation. 

Conversely, any solution of Laplace’s equation may be taken for 
one of the functions P or Q. For example, let P (a, y) be a solution 
of that equation; the two equations (1), where Q is regarded as an 
unknown function, are compatible, and the expression 


Mba ere ôP 
u= P(e, ril f (FE ay — Fae) +e], 


Eo Yo) 
which is determined except for an arbitrary constant C, is an analytic 
function whose real part is P (a, y). 

It follows that the study of analytic functions of a complex vari- 
able z amounts essentially to the study of a pair of functions 
P(a, y), Q(x, y) of two real variables a and y that satisfy the 
relations (1). It would be possible to develop the whole theory with- 
out making use of the symbol 7.* 

We shall continue, however, to employ the notation of Cauchy, but 
it should be noticed that there is no essential difference between the 
_ two methods. Every theorem established for an analytic function 
J (2) can be expressed immediately as an equivalent theorem relat- 
ing to the pair of functions P and Q, and conversely. 


Examples. The function u = x? — y? + 2zyi is an analytic function, for it 
satisfies the equations (1), and its derivative is 2a + 2yi = 2z; in fact, the func- 
tion is simply (x + yì)? = z?. On the other hand, the expression v = æ — yi is not 
an analytic function, for we have 


Looe 

Av Av—ihy _ Av 
Ao ihn 4 oy © ea 
es tei 

Ax 


and it is obvious that the limit of the quotient Av/Az depends upon the limit of 
the quotient Ay/Az. 

If we put x = p cos w, y = p sin w, and apply the formule for the change of 
independent variables (I, § 63, 2d ed.; § 38, Ist ed., Ex. II), the relations 
(1) become 

ðP é ò ô 
(3) Q 6Q oP 


and the derivative takes the form 


Sy le ape 
re=(F + iS) (cose — isina). 


* This is the point of view taken by the German mathematicians who follow 
Riemann. 
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It is easily seen on applying these formule that the function 
zm = p™ (cosmw + isin mw) 
is an analytic function of z whose derivative is equal to 


mp™—1(cosmw + isin mw) (cos w — i sin w) = mzgm—1, 


4. Functions analytic throughout a region. The: preceding general 
statements are still somewhat vague, for so far nothing has been 
said about the limits between which z may vary. 

A portion A of the plane is said to be connected, or to consist of 
a single piece, when it is possible to join any two points whatever 
of that portion by a continuous path which lies entirely in that 
portion of the plane. A connected portion situated entirely at a 
finite distance can be bounded by one or several closed curves, 
among which there is always one closed curve which forms the 
exterior boundary. A portion of the plane extending to infinity may 
be composed of all the points exterior to one or more closed curves ; 
it may also be limited by curves having infinite branches. We shall 
employ the term region to denote a connected portion of the plane. 

A function f(z) of the complex variable z is said to be analytic * 
in a connected region A of the plane if it satisfies the following 
conditions : 

1) To every point 2 of A corresponds a definite value of f(z) ; 

2) f(z) is a continuous function of z when the point z varies in 
A, that is, when the absolute value of f(z + h)— f(z) approaches 
zero with the absolute value of 1; 

3) At every point z of A, f(z) has a uniquely determined deriva- 
tive f'(z); that is, to every point. 2 corresponds a complex number 
J'() such that the absolute value of the difference 


fE ar h) =f) — f'(2) 
ii 


approaches zero when |/| approaches zero. Given any positive num- 
ber e, another positive number 7 can be found such that 


(4) SEHH- IF'S «|A| 
if |4] is less than y. 

For the moment we shall not make any hypothesis as to the values 
of f(z) on the curves which limit A.. When we say that a function 
is analytic in the interior of a a region A bounded Da a ea curve T 


* The adjective holomorphic is also en used. — TRANS. 
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and on the boundary curve itself, we shall mean by this that f() is 
analytic in a region A containing the boundary curve T and the 
region A. 

A function f(z) need not necessarily be analytic throughout its 
region of existence. It may have,.in general, singular points, which 
may be of very varied types. It would be out of place at this point 
to make a classification of these singular points, the very nature of 
which will appear as we proceed with the study of functions which 
we are now commencing. 


5. Rational functions. Since the rules which give the derivative of 
asum, of a product, and of a quotient are logical consequences of the 
definition of a derivative, they apply also to functions of a complex * 
variable. The same is true of the rule for the derivative of a func- 
tion of a function. Let w= f(Z) be an analytic function of the 
complex variable Z ; if we substitute for Z another analytic function 
$(z) of another complex variable z, w is still an analytic function of 
the variable z. We have, in fact, 


Aw Aw AZ 


. 


T 
E N N 


when |Az| approaches zero, |AZ| approaches zero, and each of the 
quotients Aw/AZ, AZ/Az approaches a definite limit. Therefore the 
quotient Aw/Az itself approaches a limit : 


AEAU 
lim K = f'(Z) ¢'(2). 
We have already seen (§ 3) that the function 


ym — (x + yi)” 


is an analytic function of z, and that its derivative is mz"-!. This 
can be shown directly as in the case of real variables. In fact, the 
binomial formula, which results simply from the properties of multi- 
plication, obviously can be extended in the same way to complex 
quantities. Therefore we can write 


m(m — 1) 
an 


m— 272 
1.2 Le ae 


(2 +h)™ = 2" + 7 aT yet 


where m is a positive integer; and from this follows 


2+ A)” — a” Ey 
Ctm'e = mz™—1 + h [2 am—2 I + A 
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It is clear that the right-hand side has mz™-1 for its limit when the 
absolute value of 4 approaches zero. 

It follows that any polynomial with constant coefficients is an 
analytic function throughout the whole plane. A rational function 
(that is, the quotient of two polynomials P(z), Q(z), which we may 
as well suppose prime to each other) is also in general an analytic 
function, but it has a certain number of singular points, the roots of 
the equation Q(#)= 0. It is analytic in every region of the plane 
which does not include any of these points. 


6. Certain irrational functions. When a point z describes a continu- 
‘ous curve, the codrdinates æ and y, as well as the absolute value p, 
vary in a continuous manner, and the same is also true of the angle, 


Fic. 3a Fic. 3b 


provided the curve described does not pass through the origin. If 
the point z describes a closed curve, x, y, and p return to their 
original values, but for the angle w this is not always the case. If 
the origin is outside the region inclosed by the closed curve (Fig. 3 a), 
it is evident that the angle will return to its original value; but this 
is no longer the case if the point z describes a curve such as M, NPM, 
or M,npqM, (Fig. 3). In the first case the angle takes on its original 
value increased by 2 7, and in the second case it takes on its original 
value increased by 47r. It is clear that # can be made to describe 
closed curves such that, if we follow the continuous variation of the 
angle along any one of them, the final value assumed by o will differ 
from the initial value by 2 nm, where n is an arbitrary integer, posi- 
tive or negative. In general, when z describes a closed curve, the 
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angle of z — a returns to its initial value if the point æ lies outside 

of the region bounded by that closed curve, but the curve described 

by z can always be chosen so that the final value assumed by the 

angle of z — a will be equal to the initial value increased by 2nz. 
Let us now consider the equation 


(5) UB eae, 


where m is a positive integer. To every value of z, except z= 0, 
there are m distinct values of u which satisfy this equation and 
therefore correspond to the given value of z. In fact, if we put 


z = p (cos œ + i sin o), u = r (cos ġ + isin ), 
the relation (5) becomes equivalent to the following pair : 
Fm foy mo = w + 2 kr. 


From the first we have r = p”, which means that r is the mth arith- 
metic root of the positive number p; from the second we have 


p = (wo + 2kr)/m. 


To obtain all the distinct values of w we have only to give to the 
arbitrary integer k the m consecutive integral values 0, 1, 2,---,m—1; 
in this way we obtain expressions for the m roots of the equation (5) 


1 hs i 
o u, = p" [cos pos) + isin (t2*)| 


m 
(A = 0, 1, 2,---, m—1). 


It is usual to represent by 2” any one of these roots. 

When the variable z describes a continuous curve, each of these 
roots itself varies in a continuous manner. If z describes a closed 
curve to which the origin is exterior, the angle w comes back to its 
original value, and each of the roots w,, Wp +++; Um—ı describes a 
closed curve (Fig. 4a). But if the point z describes the curve 
M NPM, (Fig. 3 b), o changes to w + 277, and the final value of the root 
w; is equal to the initial value of the root w;,,.. Hence the arcs 
described by the different roots form a single closed curve (Fig. 44). 

These m roots therefore undergo a cyclic permutation when the 
variable z describes in the positive direction any closed curve with- 
out double points that incloses the origin. It is clear that by making 
z describe a suitable closed path, any one of the roots, starting from 
the initial value w,, for example, can be made to take on for its final 
value the value of any of the other rocts. If we wish to maintain 
continuity, we must then consider these m roots of the equation (5) 
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not as so many distinct functions of z, but as m distinct branches of the 
same function. The point z = 0, about which the permutation of the 
m values of u takes place, is called a critical point or a branch point. 


Fic. 4a Fic. 46 


In order to consider the m values of w as distinct functions of z, 
‘it will be necessary. to disrupt the continuity of these roots along a 
‘line proceeding from the origin to infinity. We can represent this 

break in the continuity very concretely as follows: imagine that in 
the plane of z, which we may regard as a thin sheet, a cut is made 
along a ray extending from the origin to infinity, for example, along 
the ray OL (Fig. 5), and that then the two edges of the cut are 
slightly separated so that there is no path along which the variable 
z can move directly from one edge to the other. Under these circum- 
stances no closed path whatever can inclose the origin; hence to 
each value of z corresponds a completely determined value w; of the 
m roots, which we can obtain by tak- 
ing for the angle w the value included 
between « and æ — 2m. But it must 
be noticed that the values of wu; at two 
points m, m' on opposite sides of the 
cut do not approach the same limit as 
the points approach the same point of 
the cut. The limit of the value of wu; 
at the point m' is equal to the limit of 
the value of w at the point m, multi- Fie. 5 

plied by [cos (2 m/m) + isin (2 m/m)]. 

Each of the roots of the equation (5) is an analytic function. Let 
u, be one of the roots corresponding to a given value z,; to a value 
of z near z, corresponds a value of w near t Instead of trying to 
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find the limit of the quotient (u — u,)/(z — 2,), we can determine the 


limit of its reciprocal 


m m 
Bo ei 


uU Uy (Cc Uy 


? 


and that limit is equal to mu,"-!. We have, then, for the derivative 


of u dk Lame seed, 
mul mz 


or, using negative exponents, 


nmu 


In order to be sure of having the value of the derivative which corre- 
sponds to the root considered, it is better to make use of the expres- 
sion (1/m) (w/z). 

In the interior of a closed curve not containing the origin each 
of the determinations of Vz is an analytic function. The equation 
u” = A (z — a) has also m roots, which permute themselves cyclically 
about the critical point z = a. 

Let us consider now the equation 


(7) w= A(z — e) (2 — e3) +++ (2 — en) 


where @,, ¢,,+++,@, are n distinct quantities. We shall denote by 


the same letters the points which represent these n quantities. Let 

us set A=R(cosa+isina), 

2—&=p,(COSw, +tsine,), (k =1, 2,---, 2), 
u = r (cos 6 + i sin 6), 


where w, represents the angle which the straight-line segment e,z 
makes with the direction Ox. From the equation (7) it follows that 


a S O a pas 206=a+o,+---+0,+2m7; 


hence this equation has two roots that are the negatives of each other, 


& + shen 3 
u= (Rpipr* pa)? | cos( 2i £, te ) 


tisi (ztadi to], 
i Ot Gy eh eis 2 
My na (Rp, py Ea Sa p.)*[ cos ( ei 3 z T O, a= - ) 


+ tsin(S tot tent Pr), 


2 
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When the variable z describes a closed curve C containing within 
it p of the points e, ¢,,---, en, p of the angles w, w,,---, op will 
increase by 27; the angle of w, and that of u, will therefore in- 
crease by pm: If p is even, the two roots return to their initial 
values; but if p is odd, they are permuted. In particular, if the 
curve incloses a single point e,, the two roots will be permuted. The 
n points e, are branch points. In order that the two roots u, and w, 
shall be functions of z that are always uniquely determined, it will 
suffice to make a system of cuts such that any closed curve whatever 
will always contain an even number of critical points. We might, 
for example, make cuts along rays proceeding from each of the 
points e, to infinity and not cutting each other. But there are many 
other possible arrangements. If, for example, there are four criti- 
cal points e, @,, @,, €, a cut could be made along the segment of a 
straight line e e, and a second along the segment e,e,. 


e 


7. Single-valued and multiple-valued functions. The simple exam- 
ples which we have just treated bring to light a very important fact. 
The value of a function f(z) of the variable z does not always depend 
entirely upon the value of z alone, but it may also depend in a cer- 
tain measure upon the succession of values assumed by the variable 
z in passing from the initial value to the actual value in question, 
or, in other words, upon the path followed by the variable z. 

Let us return, for example, to the function u = Vz. If we pass 
from the point M, to the point M by the two paths M, NM and M, PM 
(Fig. 3b), starting in each case with the same initial value for «, we 
shall not obtain at M the same value for u, for the two values 
obtained for the angle of z will differ by 27. We are thus led to 
introduce a new distinction. 

An analytic function f(z) is said to be single-valued * in a region 
A when all the paths in A which go from a point z, to any other point 
whatever z lead to the same final value for f(z). When, however, 
the final value of f(z) is not the same for all possible paths in 4, 
the function is said to be multiple-valued.t A function that is 
analytic at every point of a region A is necessarily single-valued in 
that region. In general, in order that a function f(z) be single- 
valued in a given region, it is necessary and sufficient that the func- 
tion return to its original value when the variable makes a circuit of 


* In French the term uniforme or the term monodrome is used. — TRANS. 
t In French the term multiforme is used. — TRANS. 
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any closed path whatever. If, in fact, in going from the point 4 to 
the point B by the two paths AMB (Fig. 6) and ANB, we arrive in 
the two cases at the point B with the same determination of f(z), it 
is obvious that, when the variable is made to describe the closed 
curve A MBNA, we shall return to the point 

y A with the initial value of f(z). 
Conversely, let us suppose that, the varia- 
4 M ble having described the path A MBNA, we 
Fic. 6 return to the point of departure with the 
initial value w,; and let uy be the value of the 
function at the point B after æ has described the path AMB. When 
z describes the path BNA, the function starts with the value w, and 
arrives at the value w,; then, conversely, the path ANB will lead 
from the value «, to the value w,, that is, to the same value as the 

path AMB. 

It should be noticed that a function which is not single-valued in a 
region may yet have no critical points in that region. Consider, for 
example, the portion of the plane included between two concentric cir- 
cles C, C' having the origin for center. The function u = 2”™ has no 
critical point in that region ; still it is not single-valued in that region, 
for if z is made to describe a concentric circle between C and C’, the 
function 2™ will be multiplied by cos (2 m/m) + isin (2 m/m). 


Il. POWER SERIES WITH COMPLEX TERMS. ELEMENTARY 
TRANSCENDENTAL FUNCTIONS 


8. Circle of convergence. The reasoning employed in the study of 
power series (Vol. I, Chap. IX) will apply to power series with 
complex terms; we have only to replace in the reasoning the phrase 
“absolute value of a real quantity” by the corresponding one, 
“absolute value of a complex quantity.” We shall recall briefly the 
theorems and results stated there. Let 


C ~ a2 ~ 
(9) a, + 4,2 taz +---+a,2"+.--- 
be a power series in which the coefficients and the variable may have 
any imaginary values whatever. Let us also consider the series of 
absolute values, 
; A 
(10) A, tAr A. A, 


where A;=|a,|,7=|2|. We can prove T § 181, 2d ed.; §177, 
ist ed.) the existence of a positive number R such that the series 
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(10) is convergent for every value of r < R, and divergent for every 
value of r>R. The number R is equal to the reciprocal of the 
greatest limit of the terms of the sequence 


2 Cy aaa 
A Vide VAS 


1? 


and, as particular cases, it may be zero or infinite. 

From these properties of the number R it follows at once that the 
series (9) is absolutely convergent when the absolute value of z is 
less than R. It cannot be convergent for a value z, of z whose abso- 
lute value is greater than R, for the series of absolute values (10) 
would then be convergent for values of r greater than R (I, § 181, 
2d ed.; § 177, 1st ed.). If, with the origin as center, we describe in 
the plane of the variable z a circle C of radius R (Fig. 7), the power 
series (9) is absolutely convergent for every value of z inside the 
circle C, and divergent for every value of z outside; for this reason 
the circle is called the circle of convergence. In a point of the circle 
itself the series may be convergent or divergent, according to the 
particular series.* 

In the interior of a circle C' concentric with the first, and with a 
radius R' less than R, the series (9) is uniformly convergent. For 
at every point within C' we have evidently 


pIn+1 7 
o E aea eane T A a a aa tA eaa 


and it is possible to choose the integer n so large that the second 
member will be less than any given positive number «e, whatever p 
may be. From this we conclude that the sum of the series (9) is a 
continuous function f(z) of the variable z at every point within the 
circle of convergence (§ 2). 

By differentiating the series (9) repeatedly, we obtain an unlimited 
number of power series, f(z), J£) +--+, Jal) ++, which have the 
same circle of convergence as the first (I, § 183, 2d ed.; § 179, 
1st ed.). We prove in the same way as in § 184, 2d ed., that f(z) 
is the derivative of f(z), and in general that f,() is the derivative 


* Let f(z) = Zanz” be a power series whose radius of convergence K is equal to 1. 
If the coefficients a, a1, dg, ---, are positive decreasing numbers such that an ap- 
proaches zero when 7 increases indefinitely, the series is convergent in every point 
of the circle of convergence, except perhaps for z=1. In fact, the series 22”, where 
|z|=1, is indeterminate except for z=1, for the absolute value of the sum of the first 
n terms is less than 2/|1—z|; it will suffice, then, to apply the reasoning of § 166, Vol. I, 
based on the generalized lemma of Abel. In the same way the series dy — a1 Z + 2 27—- +, 
which is obtained from the preceding by replacing z by —2Z, is convergent at all the 
points of the circle |z|=1, except perhaps for z=—1. (Cf. I, § 166.) 
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of f,_1(2). Every power series represents therefore an analytic fune- 
tion in the interior of its circle of convergence. There is an infinite 
sequence of derivatives of the 
given function, and all of them 


y 
are analytic functions in the 
same circle. Given a point z 
inside the circle C, let us 
ee draw a circle ¢ tangent to 
the circle C in the interior, 
« with the given point as cen- 
ter, and then let us take a 
hy point z + / inside ¢; if r and 
p are the absolute values of 
z and A, we have r+p<k 
(Fig. 7). The sum f(z + h) 


Fic. 7 of the series is equal to the 
5 sum of the double series 


a,+a,2 +427 +e aye 
+a,h+2a,zh+---+na 2 ht... 


(11) + a,h? aO +109 


when we sum by columns. But this series is absolutely convergent, 
for if we replace each term by its absolute value, we shall have a 
double series of positive terms whose sum is 


A FACET FA + py +. 


We can therefore sum the double series (11) by rows, and we have 
then, for every point z + %4 inside the circle c, the relation 


(2) fet N=/@tMO+GA@+ +H pote. 


The series of the second member is surely convergent so long as 
the absolute value of / is less than R — r, but it may be convergent 
in a larger circle. Since the functions f (2), f,(2), +++, PaE) +++ are 
equal to the successive derivatives of f(z), the formula (12) is 
identical with the Taylor development. 

If the series (9) is convergent at a point Z of the circle of con- 
vergence, the sum f(Z) of the series is the limit approached by the 
sum f(z) when the point 2 approaches the point Z along a radius 
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which terminates in that point. We prove this just as in Volume I 
($ 182, 2d ed.; $178, 1st ed.), by putting z = 67 and letting 6 in- 
crease from 0 to 1. The theorem is still true when z, remaining inside 
the circle, approaches Z along a curve which is not tangent at Z to 
the circle of convergence.* 

When the radius R is infinite, the circle of convergence includes 
the whole plane, and the function f(z) is analytic for every value 
of z We say that this is an integral function ; the study of tran- 
scendental functions of this kind is one of the most important 
objects of Analysis.t We shall study in the following paragraphs 
the classic elementary transcendental functions. 


9. Double series. Given a power series (9) with any coefficients whatever, we 
shall say again that a second power series Zanz”, whose coefficients are all real 
and positive, dominates the first series if for every value of n we have |a,|= a. 
All the consequences deduced by means of dominant functions (I, §§ 186-189, 
2d ed.; §§ 181-184, 1st ed.) follow without modification in the case of complex 
variables. We shall now give another application of this theory. 
meu 


(18) IOHA H) +--+ A+++ 


be a series of which each term is itself the sum of a power series that converges 
in a circle of radius equal to or greater than the number R > 0, 


Fi(Z) = dio + Gre + +++ + Aine + +> 


Suppose each term of the series (18) replaced by its development according to 
powers of z; we obtain thus a double series in which each column is formed by 
the development of a function f;(z). When that series is absolutely convergent 
for a value of z of absolute value p, that is, when the double series 


Dy lanlen 


is convergent, we can sum the first double series by rows for every value of z 
whose absolute value does not exceed p. We obtain thus the development of 
the sum F(z) of the series (13) in powers of z, 
F(z) = by +.b,2+ ss. + baz” + AT. 
bn = Qon + Ain + +++ + Gin Sp ORR. (n=0, 1, 2,---). 
This proof is essentially the same as that for the development of f(z + h) in 
powers of h. 


Suppose, for example, that the series f;(z) has a dominant function of the 
form M;r/(r — z), and that the series 2M; is itself convergent. In the double 


* See PICARD, [Traité d’Analyse, Vol. II, p. 73. 

+ The class of integral functions includes polynomials as a special case. If there 
are an infinite number of terms in the development, we shall use the expression 
integral transcendental function. — TRANS. 
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series the absolute value of the general term is less than M;|z|"/r. If |z| <7, 
the series is absolutely convergent, for the series of the absolute values is 
convergent and its sum is less than r2M;/(r — |z|). 


10. Development of an infinite product in power series. Let 
F(z) = (A+ Up) (1 + uy) +++ (LF Un) ++ 


be an infinite product where each of the functions w; is a continuous function 
of the complex variable z in the region D. If the series 2U;, where U; = | us|, 
is uniformly convergent in the region, F (z) is equal to the sum of a series that 
is uniformly convergent in D, and therefore represents a continuous function 
(I, §§ 175, 176, 2d ed.). When the functions w; are analytic functions of z, it fol- 
lows, from a general theorem which will be demonstrated later (§ 39), that the 
same is true of F (z). 
For example, the infinite product 


F@=20—2)(1-2)...(1-4)... 


represents a function of z analytic throughout the entire plane, for the series 
Z|z|?/n? is uniformly convergent within any closed curve whatever. This 
product is zero for z= 0, +1, + 2,--- and for these values only. 2 

We can prove directly that the product F(z) can be developed in a power 
series when each of the functions u; can be developed in a power series 


Ui (Z) = Gio + Giz + +++ Hanz” 4+ -+>, (= 0, 1, 2,---), 


such that the double series 
> al 
i n 
is conyergent for a suitably chosen positive value of r. 
Let us set, as in Volume I (§ 174, 2d ed.), 


ELE Vn = (1 + Up) (1 + w) +- (14 Un 1) Un. 
It is sufficient to show that the sum of the series 
(14) a O a E ses, 


which is equal to the infinite product F (z), can be developed in a power series. 
Now, if we set 
U, = | dio] + [aale +--+ + | ain] t +++, 


it is clear that the product 
v, = (1 + uo) (1+ uy) ++ (LH uy) U 


is a dominant function for v,. It is therefore possible to arrange the series (14) 
according to powers of z if the following auxiliary series 


(15) Vtt ee ae 
can be so arranged. 


If we develop each term of this last series in power series, we obtain a 
double series with positive coefficients, and it is sufficient for our purpose to 
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prove that the double series converges when z is replaced by r. Indicating by 
U, and V7 the values of the functions w, and v, for z = r, we have 


Uy ae EE E Usa) Uy, 
and therefore 
Vo Vit = +7, = (1E Ui) -e (14+ UW), 
or, again, 
VotVit a +t, 


When n increases indefinitely, the sum Uj + --- + U; approaches a limit, since 
the series ZU; is supposed to be convergent. The double series (15) is then 
absolutely convergent if |z|=r,; the double series obtained by the development. 
of each term v, of the series (14) i is then a fortiori absolutely convergent within 
the circle C of radius r, and we can arrange it according to integral powers of z. 

The coefficient b, of z? in the development of F(z)is equal, from the above, to the 
limit, as n becomes infinite, of the coefficient b,,of z? in the sum Vott t- Fn 
or, what amounts to the same thing, in the development of the product 


Pe (r u) Gu) (Glas ia). 


Hence this coefficient can be obtained by applying to infinite products the 
ordinary rule which gives the coefficient of a power of z in the product of a 
finite number of polynomials. For example, the infinite product 


F(z) = (1+2) (1422) +t) (He 


can be developed according to powers of z if |z| <1. Any power of z whatever, 
say z, will appear in the development with the coefficient unity, for any posi- 
tive integer N can be written in one and only one way in the form of a sum of 
powers of 2. We have, then, if |z| <1, 


(16) Beas a A 


which can also be very easily obtained by means of the identity 


ihe ee 


=(14+z)(14+ 2)(14+ 2)---(+ gr), 


11. The exponential function. The arithmetic definition of the ex- 
ponential function evidently has no meaning when the exponent is 
a complex number. In order to generalize the definition, it will be 
necessary to start with some property which is adapted to an exten- 
sion to the case of the complex variable. We shall start with the 
property expressed by the functional relation 


ae xX av = at”, 


Let us consider the question of determining a power series f (z), con- 
vergent in a circle of radius R, such that 


(Cpe SE+#) =fOLFE) 


when the absolute values of z, 2', +2! are less than R, which will 
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surely be the case if are less than R/2. If we put 2'=0 
in the above equation, it becomes 
FE)=fOLO). 


Hence we must have f(0) = 1, and we shall write the desired series 


z| and |2! 


ay Q a Ce 
fesli. zI? T tec 


Let us replace successively in that series # by Aż, then by A‘t, where 
à and A! are two constants and ¢ an auxiliary variable; and let us 
then multiply the resulting series. This gives 


FQNFA'HN=IFZFAPAMET-- 
g 


+ Say (ax + 


n 


1 


nr 


ea fee + aa") Io 
On the other hand, we have 
JAt+t)=1 +P QHME+ or HAA HANE Tae 


The equality f(A¢+ At) = F(A) f(A'4) is to hold for all values of 
à, A‘, ¢ such that |A| <1, |A'| < 1, |t| < R/2. The two series must 
then be identical, that is, we must have 


a (A HAN = anA" H : a, 1a A" IA! 


n(n—1) 


E de 


—2\/2 t 
Ay — gr" À Sr Otar Up À n, 


and from this we can deduce the equations 


ln = Ay, 1%» A, = A, 2 Me SEC 


all of which can be expressed in the single condition 


(18) 


Gp +q = Uplay 

where p and g are any two positive integers whatever. In order to 
find the general solution, let us suppose g = 1, and let us put 
successively p = 1, p = 2, p =3,---; from this we find a, = a?, then 
a, = 4,4 = ü, +- , and finally a, = a}. The expressions thus obtained 
satisfy the condition (18), and the series sought is of the form 


Az 


1 


~)\2 xn 
p@Qat+ 4 Ge... a, 
if n: 
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This series is convergent in the whole plane, and the relation 


LE +2/) =fO) FE) 
is true for all values of z and z’. 
The above series depends upon an arbitrary constant a,. Taking 
a, = 1, we shall set 
NE kA A 
e= oTe ar 
so that the general solution of the given problem is e%*. The inte- 
gral function e* coincides with the exponential function e” studied in 
algebra when z is real, and it always satisfies the relation 


+ f as A pe 
e” Z = e” x e 
whatever z and z' may be. The derivative of e* is equal to the func- 
tion itself. Since we may write by the addition formula 
a oi 
ext vt — et ev, 
in order to calculate e” when z has an imaginary value æ + yi, it is 


sufficient to know how to calculate e”. Now the development of e” 
can be written, grouping together terms of the same kind, 


et a1—¥ y ZE To -— e) 
We recognize in the second member the developments of cos y and 
of sin y, and consequently, if y is real, 
e” = cos y + i sin y. 
Replacing e” by this expression in the preceding formula, we have 
(19) etni — e*(cosy+isiny); 


the function œt” has e for its absolute value and y for its angle. 
This formula makes evident an important property of e; if z 
changes to z + 2 mi, x is not changed while y is increased by 27, 
but these changes do not alter the value of the second member of 
the formula (19). We have, then, 


+27t __ p. 
e =A 


that is, the exponential function e has the period 2 Ti. 

Let us consider now the solution of the equation e” = A, where A 
is any complex quantity whatever different from zero. Let p and w 
be the absolute value and the angle of 4; we have, then, 


et — e*(cosy + isiny) = p (COS w +i sin w), 
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from which it follows that 
C= py; y=o+ 2k. 


From the first relation we find x = log p, where the abbreviation log 
shall always be used for the natural logarithm of a real positive 
number. On the other hand, y is determined except for a multiple 
of 2a. If A is zero, the equation e” = 0 leads to an impossibility. 
Hence the equation e = A, where A is not zero, has an infinite num- 
ber of roots given by the expression log p + ilo + 2 kT); the equation 
e = 0 has no roots, real or imaginary. 


Note. We might also define e” as the limit approached by the poly- 
nomial (1 + 2/m)”" when m becomes infinite. The method used in 
algebra to prove that the limit of this polynomial is the series e* can 
be used even when 2 is complex. 


12. Trigonometric functions. In order to define sinz and cos z 
when z is complex, we shall extend directly to complex values the 
series established for these functions when the variable is real. 
Thus we shall have 


ne ae 
Pes ee E E manne 
(20) 2 4 
(eae 
COS 2 = 21 4! 


These are integral transcendental functions which have all the 
properties of the trigonometric functions. Thus we see from the 
formule (20) that the derivative of sin z is cos z, that the derivative 
of cos z is — sin z, and that sin z becomes — sin z, while cos z does 
not change at all when z is changed to — z. 

These new transcendental functions can be brought into very close 
relation with the exponential function. In fact, if we write the ex- 
pansion of e”, collecting separately the terms with and without the 
factor 4, 


1 
we find that that equality can be written, by (20), in the form 


Bt Ae a [F 
Aen Ea: a T <), 


e* = cose +7 sing. 
Changing z to — z, we have again 
e-* = cosz — ising, 


and from these two relations we derive 
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ex aL en e” eF zi 
(21 cos 2 = ——~——_» 12 =——,—: 
) 2 2% 
These are the well-known formule of Euler which express the 
trigonometric functions in terms of the exponential function. They 
show plainly the periodicity of these functions, for the right-hand 
sides do not change when we replace z by «+ 27. Squaring and 
adding them, we have 
cos?z + sin?z = 1. 
Let us take again the addition formula e@+*é = ee”, or 
cos (2 + 2') + isin (z + 2’) 
= (cos z + i sin z) (cos 2! + i sin z’) 
= cos # cos 2' — sin z sin z! + i (sin z cos z' + sin 2! cos 2), 
and let us change z to — z, z' to — z'. It then becomes 


cos (2 + 2" — i sin (z + 2’) 
= cos # cos 2' — sin z sin z' — i (sin z cos z' + sin 2! cos 2), 
and from these two formule we derive 
cos (z + 2') = cos z cos z' — sin z sin 2! 
sin (z + 2') = sin z cos z' + sin z cos 2’. 
The addition formule and therefore all their consequences apply for 
complex values of the independent variables. Let us determine, for 


example, the real part and the coefficient of ¢ in cos (x + yi) and 
sin (x + yi). We have first, by Euler’s formule, 
eT” + e AER 


s cosh y, sin yi = —y; 


whence, by the addition formulæ, 


cos yi = SINN; 


cos (x + yi) = cos x cos yi — sin v sin yi = cos g cosh y — i sin x sinh y, 

sin (x + yi) = sin x cos yi + cos # sin yi = sin x cosh y + 7 cos x sinh y. 
The other trigonometric functions can be expressed by means of 

the preceding. For example, 

sma 1e—e* 

cose ieper 


tma = 


which may be written in the form 


ae iL e? is 2S at 
—— 
tent) 

The right-hand side is a rational function of ¢?“; the period of the 


tangent is therefore m. 
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13. Logarithms. Given a complex quantity z, different from zero, 
we have already seen (§ 11) that the equation e” = z has an infinite 
number of roots. Let u = x + yi, and let p and w denote the absolute 
value and angle of z, respectively. Then we must have 


C= p y =o+ 2k. 


Any one of these roots is called the logarithm of z and will be 
denoted by Log (z). We can write, then, 


Log (2) = log p +i (w+ 2 kr), 


the symbol Zog being reserved for the ordinary natural, or Napierian, 
logarithm of a real positive number. 

Every quantity, real or complex, different from zero, has an 
infinite number of logarithms, which form an arithmetic progres- 
sion whose consecutive terms differ by 2 mi. In particular, if z is a 
real positive number x, we have w = 0. Taking k = 0, we find again 
the ordinary logarithm; but there are also an infinite number of 
complex values for the logarithm, of the form log æ + 2 kmi. If z is 
real and negative, we can take w = 7; hence all the determinations 
of the logarithm are imaginary. 

Let z' be another imaginary quantity with the absolute value p! 
and the angle w’. We have 


Log (z) = log p' + i(w' + 2 k'r). 
Adding the two logarithms, we obtain 
Log (z) + Log (2') = log pp’ + i[o + o' + 2(k +k]. 


Since pp’ is equal to the absolute value of zz', and w + ! is equal to 
its angle, this formula can be written in the form 


Log (z) + Log A = Log (z2'), 


which shows that, when we add any one whatever of the values of 
Log (z) to any one whatever of the values of Log (z'), the sum is one 
of the determinations of Log (zz’). 

Let us suppose now that the variable z describes in its plane any 
continuous curve whatever not passing through the origin; along 
this curve p and w vary continuously, and the same thing is true of 
the different determinations of the logarithm. But two quite distinct 
cases may present themselves when the variable z traces a closed 
curve. When z starts from a point z, and returns to that point after 
having described a closed curve not containing the origin within it, 
the angle w of z takes on again its original value w and the different 
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determinations of the logarithm come back to their initial values. If 
we represent each value of the logarithm by a point, each of these 
points traces out a closed curve. On the contrary, if the variable z 
describes a closed curve such as the curve M,NMP (Fig. 36), the 
angle increases by 27, and each determinatio of the logarithm 
returns to its initial value increased by 2i. In general, when z 
describes any closed curve whatever, the final value of the logarithm 
is equal to its initial value increased by 2 kmi, where k denotes a 
positive or negative integer which gives the number of revolutions 
and the direction through which the radius vector joining the origin 
to the point z has turned. It is, then, impossible to consider the dif- 
ferent determinations of Log (z) as so many distinct functions of z 
if we do not place any restriction on the variation of that variable, 
since we can pass continuously from one to the other. They are so 
many branches of the same function, which are permuted among 
themselves about the critical point z = 0. 

In the interior of a region which is bounded by a single closed curve 
and which does not contain the origin, each of the determinations of 
Log (z) is a continuous single-valued function of z. To show that it 
is an analytic function it is sufficient to show that it possesses a 
unique derivative at each point. Let z and z; be two neighboring 
values of the variable, and Log (z), Log (z,) the corresponding values 
of the chosen determination of the logarithm. When z, approaches 
z, the absolute value of Log (z,) — Log (z) approaches zero. Let us put 
Log (2) = u, Log (z,) = u; then 


Log (2;) — Log(z) _ 4 —u_ 


2,—2 en — e” 


When w, approaches u, the quotient 


approaches as its limit the derivative of e”; that is, e” or #. Hence 
the logarithm has a uniquely determined derivative at each point, 
and that derivative is equal to 1/z. In general, Log(# — @) has an 
infinite number of determinations which permute themselves about 
the critical point z = a, and its derivative is 1/(z — @). 

The function 2”, where m is any number whatever, real or complex, 
is defined by means of the equality 


Pe ee = eros e), 


w 
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Unless m be a real rational number, this function possesses, just as 

does the logarithm, an infinite number of determinations, which per- 

mute themselves when the variable turns about the point # = 0. Itis 

sufficient to make an infinite cut along a ray from the origin in 

order to make each branch an analytic function in the whole plane. 
The derivative is given by the expression 


mM 
— pmLo; — am —1 
Cm ie O = nie a 


Z 


and it is clear that we ought to take the same value for the angle 
of z in the function and in its derivative. 


14. Inverse functions: arc sin z, arc tan z. The inverse functions 
of sinz, cos z, tan z are defined in a similar way. Thus, the function 
u = arc sin z is defined by the equation 


a= 
In order to solve this equation for u, we write 
et ERN ui e? Utes i 
A is oe 
and we are led to an equation of the second degree, 
(22) U? — 2izU —1= 0, 


to determine the auxiliary unknown quantity U =e”. We obtain 
from this equation 


(23) U =iz + Vi- Až, 
or 
(24) u = are Sina = - Log (iz AVET: 


The equation z = sin v has therefore two sequences of roots, which 
arise, on the one hand, from the two values of the radical V1 — 2’, 
and, on the other hand, from the infinite number of determinations 
of the logarithm. But if one of these determinations is known, 
all the others can easily be determined from it. Let U’ = p'e and 
U" = p''e” be the two roots of the equation (22); between these 
two roots exists the relation U'U" =—1, and therefore p'p" =1, 
o'+o"=(2n +1). It is clear that we may suppose w" = T — o! 
and we have then 


Log (U"') = log p' n i(o! ay 2 k'T), 
Log (U") — — log p! M i (or Sorat ate 2 k"T). 


? 


I, § 14] POWER SERIES WITH COMPLEX TERMS 31 


Hence all the determinations of aresinz are given by the two 
formulee 

are sinz = w! + 2 k'm — i log p', 

are sin z = T + 2 k"m — w' + ilog p', 
and we may write 

(A) are sing = u! + 2 k'm, 

(B) are sin z = (2 k" +D) r — u', 
where u' = w! — i log p". 

When the variable z describes a continuous curve, the various 
determinations of the logarithm in the formula (24) vary in general 
in a continuous manner. The only critical points that are possible 
are the points z = +1, around which the two values of the radical 

1 — 2 are permuted; there cannot be a value of z that causes 
iz + V1— 2? to vanish, for, if there were, on squaring the two sides 
of the equation iz = + V1— 2? we should obtain 1= 0. 

Let us suppose that two cuts are made along the axis of reals, one 
-going from — œ to the point — 1, the other from the point +1 to 
+o. If the path described by the variable is not allowed to cross 
these cuts, the different determinations of arc sin z are single-valued 
functions of z. In fact, when the variable z describes a closed curve 
not crossing any of these cuts, the two roots U', U" of equation (22) 
also describe closed curves. None of these curves contains the 
origin in its interior. If, for example, the curve described by the 
root U' contained the origin in its interior, it would cut the axis Oy 
in a point above Oz at least once. Corresponding to a value of U of 
the form ia(a > 0), the relation (22) determines a value (1 + a”)/2@ 
for z, and this value is real and >1. The curve described by the 
point æ would therefore have to cross the cut which goes from 
+1 to +o. 

The different determinations of are sin z are, moreover, analytic 
functions of z.* For let u and w, be two neighboring values of 


* If we choose in U=iz+V1-— 2? the determination of the radical which reduces to 
1 when z=0, the real part of U remains positive when the variable z does not cross 
the cuts, and we can put U= Reit, where & lies between —7/2 and +7/2. The cor- 
responding value of (1/1) Log U, namely, 


are sin Hee U=-iLog R, 
i 


is sometimes called the principal value of arc sinz. It reduces to the ordinary deter- 
mination when z is real and lies between —1 and +1, 
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are sinz, corresponding to two neighboring values # and 2, of the 


variable. We have 
Uy—U Uy, — U 


z,—-# sinu, —sinw 
When the absolute value of «u, — w approaches zero, the preceding 
quotient has for its limit 


1 eel 


cosu V1— 2 


The two values of the derivative correspond to the two sequences 
of values (A) and (B) of are sin z. 

If we do not impose any restriction on the variation of z, we can 
pass from a given initial value of arc sinz to any one of the deter- 
minations whatever, by causing the variable æ to describe a suitable 
closed curve. In fact, we see first that when æ describes about the 
point z =1 a closed curve to which the point z = — 1 is exterior, 
the two values of the radical V1 — 2? are permuted and so we pass 
from a determination of the sequence (A) to one of the sequence (B). 
Suppose next that we cause z to describe a circle of radius R(R > 1) 
about the origin as center; then each of the two points U', U" describes 
a closed curve. To the point z=+ R the equation (22) assigns two 


values of U, U'=ia, U" =i, where @ and £B are positive; to the 
point 2 =— R there correspond by means of the same equation the 
values U' =— ia’, U" =— if', where a@' and 8' are again positive. 


Hence the closed curves described by these two points U', U" cut the 
axis Oy in two points, one above and the other below the point O; 
each of the logarithms Log (U'), Log(U") increases or diminishes 
by 2 ri. 

In the same way the function are tan z is defined by means of 
the relation tan u = z, or 


alt e? ut 1 
are a e ui ate T ; 
whence we have aaen ae 


and consequently 1 ie 
q Y are tanz = >, Log(- : 
Zt te 


This expression shows the two logarithmic critical points + ¿ of the 
function are tang. When the variable z passes around one of these 
points, Log [(i — z)/(i + 2)] increases oz diminishes by 2 mri, and 
arc tan z increases or diminishes by 7. 
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15. Application to the integral calculus. The derivatives of the func- 
tions which we have just defined have the same form as when the 
variable is real. Conversely, the rules for finding primitive functions 
apply also to the elementary functions of complex variables. Thus, 
denoting by ff(z)dz a function of the complex variable x whose 
derivative is f(z), we have 


ne! 1 1 
C=  m—1(Zz- a)” =} aar 
A 
Iss aoe =A Log (z = a). 


These two formulæ enable us to find a primitive function of any 
rational function whatever, with real or imaginary coefficients, pro- 
vided the roots of the denominator are known. Consider as a special 
case a rational function of the real variable æ with real coefficients. 
If the denominator has imaginary roots, they occur in conjugate 
pairs, and each root has the same multiplicity as its conjugate. 
Let æ + Bi and a — Bi be two conjugate roots of multiplicity p. In 
the decomposition into simple fractions, if we proceed with the 
imaginary roots just as with the real roots, the root a+ Bi will 
furnish a sum of simple fractions 


M,+ Ni M, + Nyt Mp -+ Nyt _ 
; ay Wace z 
æ—a«— Bi («—a— pi) CA 
and the root a — Bi will furnish a similar sum, but with numerators 
that are conjugates of the former ones. Combining in the primitive 
function the terms which come from the corresponding fractions, we 


shall have, if p>1, 
ee. ve M, —N,i 
dæ 
@-— a — Bi) i E BE = ply 
1 M,+N,t M, —N,ji 
ee (2 — a + Biy?7} 
1 (M, + Nt) @— «+ Bi)? * +: 


= ? 


2. eo 


and the numerator is evidently the sum of two conjugate imaginary 
polynomials. If p =1, we have 


MENG 
x—a—B So eee A rere: aie 


= (M, + N,1) Log [(a — a) — Bi] + (M, — Ni) Log[(@ — «) + Bi]. 
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If we replace the logarithms by their developed expressions, there 
remains on the right-hand side 


M log[(# — œ) + B] + 2 N, are tan = gas 


It suffices to replace 


T x — 
arc tan by a are tan 
x — Lp 
in order to express the result in the form in which it is obtained 
when imaginary symbols are not used. 
Again, consider the indefinite integral 


dx 
’ 
{ze SE E 


which has two essentially different forms, according to the sign of 
A, The introduction of complex variables reduces the two forms to a 
single one. In fact, if in the formula 


ih 
Ser a aes) 


we change « to ix, there results 


dx 1 f - 
(= = Lone + Va) 


and the right-hand side represents precisely arc sin x. 

The introduction of imaginary symbols in the integral calculus 
enables us, then, to reduce one formula to another even when the 
relationship between them might not be at all apparent if we were 
to remain always in the domain of real numbers. 

We shall give another example of the simplification which comes 
from the use of imaginaries. If a and b are real, we have 


(at bdi)x e 
(a + bi) x — E = a—bi ax 204 7 
fe da a Ose ee (cos bx + i sin bæ). 
Equating the real parts and the coefficients of i, we have at one stroke 
two integrals already calculated (I, § 109, 2d ed.; § 119, 1st ed.): 


f 008 be de = “costa in 
a +0 


fe sin ba dx = e™ (æ sin bx — b cos ba) 


a Ei 
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In the same way we may reduce the integrals 


ie ae cos ba dx, T xe sin ba dx 


to the integral fa e@*)*dx, which can be calculated by a succession 
of integrations by parts, where m is any integer. 


16. Decomposition of a rational function of sinz and cosz into 
simple elements. Given a rational function of sing and cosz, 
F (sin z, cos 2), if in it we replace sin z and cos z by their expressions 
given by Euler’s formula, it becomes a rational function R(t) of 
t= œ. This function R (t), decomposed into simple elements, will be 
made up of an integral part and a sum of fractions coming from 
the roots of the denominator of R(¢). If that denominator has the 
root ¢ = 0, we shall combine with the integral part the fractions aris- 
ing from that root, which will give a polynomial or a rational function 
R (t) = 3K,,t”, where the exponent m may have negative values. 

Let ¢ =a be a root of the denominator different from zero. That 
root will give rise to a sum of simple fractions 


eet Age nee 
Oats a a Ear 


The root a not being zero, let a be a root of the equation e* = a; 
then 1/(t— a) can be expressed very simply by means of ctn [ (z — «) /2]. 
We have, in fact, 

= r et + ett 2 oxi 


ctn =i =i(1+ 3); 
e 


Y e” aA et geek e% 


whence it follows that 
il 1 il ( A g= 2) 
ee t ! 
aa C=O a A 2 


Hence the rational fraction f(¢) changes to a polynomial of degree 
n in ctn [(z — a) /2), 


8g — 


4 Azetn?( 5 2) + . st Azote (? > “). 


2z — 


2 


A +A; ctn 


The successive powers of the cotangent up to the nth can be ex- 
pressed in turn in terms of its successive derivatives up to the 
(n —1)th; we have first 

detnz _ il 


re 


=— 1-—ctn’z, 
dz sin“ g 
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which enables us to express ctn?z in terms of d (ctn z)/dz, and it is 
easy to show, by mathematical induction, that if the law is true up 
to etn” z, it will also be true for ctn"+1!z2. The preceding polynomial 
of degree n in ctn[(z — a)/2] will change to a linear expression in 


etn[(z — a)/2] and its derivatives, 
a d»—1 E 
Jae A ad oy fee 


Let us proceed in the same way with all the roots b, e, ---, 7 of the 
denominator of R (t) different from zero, and let us add the results 
obtained after having replaced ¢ by e* in #,(¢). The given rational 
function F (sin z, cos 2) will be composed of two parts, 


(25) F (sinz, cos 2) = ®(z) + V(z). 


The function ®(z), which corresponds to the integral part of a 
rational function of the variable, is of the form 


(26) (2) = C + I (an cos mz + Bn Sin mz), 


ATEA ein === =e sE = (etn 25 


where m is an integer not zero. On the other hand, ¥(z), which cor- 
responds to the fractional part of a rational function, is an expression 
of the form 


v(z) = A ctn (: 


S977 d is dr- p 
9 )+ 4, Zetn( 2 j+ tA —etn( 2 ) 


j l pea pea Pia 


It is the function ctn[(z — @)/2] which here plays the rôle of the 
simple element, just as the fraction 1/(z — a) does for a rational 
function. The result of this decomposition of F(sin z, cos 2) is easily 
integrated; we have, in fact, 


97 gree nbs o = 
(27) fal 9 ) de = 2Log| sin (5 )} 


and the other terms are integrable at once. In order that the primi- 
tive function may be periodic, it is necessary and sufficient that all 
the coefficients C, A, B,,--- be zero. 

In practice it is not always necessary to go through all these suc- 
cessive transformations in order to put the function F (sin z, cos 2) into 
its final form (25). Let æ be a value of z which makes the function 
F infinite. We can always calculate, by a simple division, the 


eT 
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coefficients of (z — a)~', (z —a)~?, --., in the part that is infinite 
for z= « (I, $ 188, 2d ed.; § 183, 1st ed.). On the other hand, we have 


A am GZ 3 
cta —> Eee) 
where P(z — a) is a power series; equating the coefficients of the 
successive powers of (z — a)~? in the two sides of the equation (25), 
we shall then obtain easily Ap Ay"; Ar 

Consider, for example, the function 1/(cosz— cosa). Setting 
e = t, e = a, it takes the form 

2 at 
a(f? +1) —t(a? +1) 

The denominator has the two simple roots t = a, t=1/a, and the 
numerator is of lower degree than the denominator. We shall have, 


then, a decomposition of the form 


1 z — z 
= 0+ Adn? Fo + Bein. 


cos z — cosa 


In order to determine A, let us multiply the two sides by z — a, and 
let us then put z = æ. This gives 4=—1/(2sina). In a similar 
manner, we find B =1/(2 sina). Replacing A and B by these values 
and setting z = 0, it is seen that C = 0, and the formula takes the form 
1 ib z+4+ga Pp thi 
(ctn ): 


= 5 — ctn 
cosz—cosa 2sina 


2 2 


Let us now apply the general method to the integral powers of sinz and 
of cosz. We have, for example, 
; gi + e- zi\m 
(cos z)” = (=) : 
Combining the terms at equal distances from the extremities of the expansion 
of the numerator, and then applying Euler’s formule, we find at once 


DT I) os A) ee 


(2 cosz)™ = 2 cosmz + 2m cos(m — 2)z + 2 
If m is odd, the last term contains cosz; if m is even, the term which ends the 
expansion is independent of z and is equal to m!/[(m/2) !]?. In the same way, 
if m is odd, 
.m(m— 1) 


(2isinz)” = 2isin mz — 2im sin (m — 2)z + 2i sin (m — 4)Z+++; 


and if m is even, 


m 
(2isinz)™ = 2 cos mz — 2 m cos (m — 2)z + --- +(— 1)? e 
SSA 
2 ' 


These formule show at once that the primitive functions of (sinz)™ and of 
(cosz)™ are periodic functions of z when m is odd, and only then. 
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Note. When the function F(sin z, cos z) has the period 7, we can 
express it rationally in terms of e? and can take for the simple 


elements ctn (2 — a), ctn (2 — 8), +++. 


17. Expansion of Log (1 + z). The transcendental functions which 
we have defined are of two kinds : those which, like e*, sin 2, cos z, are 
analytic in the whole plane, and those which, like Log z, are tan z, -- +, 
have singular points and cannot be represented by developments in 
power series convergent in the whole plane. Nevertheless, such 
functions may have developments holding for certain parts of the 
plane. We shall now show this for the logarithmic function. 

Simple division leads to the elementary formula 


jÀ antl 


SS Sh Se 22 _ 28 at — 1>” a 
=o EEE + 


and if |z| <1, the remainder 2”t1/(1+ 2) approaches zero when n 
increases indefinitely. Hence, in the interior of a circle C of radius 1 


we have 1 
me 


Let F(z) be the series obtained by integrating this series term by term: 


=1l—-242—24.---4+(-l)"+-- 


AN aes! wt 


Soh ae age See 


n+l 


n+1 
this new series is convergent inside the unit circle and represents 
an analytic function whose derivative F'(z) is 1/(1+ z). We know, 
however, a function which has the same derivative, Log (1+ z). It 
follows that the difference Log (1+ 2) — F(z) reduces to a constant.* 
In order to determine this constant it will be necessary to fix pre- 
cisely the determination chosen for the logarithm. If we take the 
one which becomes zero for = 0, we have for every point inside C 


F(z) = Po ks 


Hir 


(28) Log(1+ 2)==— 


Let us join the point A to the point M, which represents z (Fig. 8). 
The absolute value of 1 + is represented by the length r = AM. 
For the angle of 1+ 2 we can take the angle œ which AM makes 
with 40, an angle which lies between — 7/2 and + 7/2 as long as 
the point W remains inside the circle C. That determination of the 


* In order that the derivative of an analytic function X+ Yi be zero, it is neces- 
sary that we have (§3) 6XN/éx=0, CY/éx=0, and cousequently ¢Y/éy=6X/éy=0; 
X and Y are therefore constants. 
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logarithm which becomes zero for z = 0 is logr + ia; hence the 
formula (28) is not ambiguous. 


Fie. 8 


Changing z to — z in this formula and then subtracting the two 
expressions, we obtain 


1+2 ee 
a 7 2\=2(7+ +5 +7) 


it aD 


If we now replace z by iz, we shall obtain again the development of 
are tan z 


f= = A Be 


all 
are tana = z; Log (7+ 5 Be aga 


2i 


The series (28) remains convergent at every point on the circle of convergence 
except the point A (footnote, p. 19), and consequently the two series 


os2 0 0s8@ cos40 
cos c ae 


(= ae 

‘ ee 2 3 4 i 
: sin2@ sin36 sin46 

sin 6 — 5 + z i Sb one 


are both convergent except for 6 = (2k + 1) m (cf. I, § 166). By Abel’s theorem 
the sum of the series at M’ is the limit approached by the sum of the series at 
a point M as M approaches M’ along the radius OM’. If we suppose 6 always 
between — m and + 7, the angle œ will have for its limit 6/2, and the absolute 
_ value AM will have for its limit 2 cos (9/2). We can therefore write 


cos2@ cos386 cos4é@ 

2 Pas tae al 
sin26 sin36 
Ir T 


log (2 cos 5\= cos 6 — 


f= sind 5 (awe T): 


If in the last formula we replace 0 by 6 — m, we obtain again a formula pre- 
viously established (I, § 204, 2d ed.; § 198, 1st ed.). 
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18. Extension of the binomial formula. In a fundamental paper on 
power series, Abel set for himself the problem of determining the 
sum of the convergent series 


m m(m— 1) , 
plm, 8) ho ae o 
(3) | A (m — ree (m — p +1) 
ss pl RS 
L ! 


for all the values of m and z, real or imaginary, provided we 
have |z| <1. We might accomplish this by means of a differential 
equation, in the manner indicated in the case of real variables 
(1, $ 183, 2d ed. ; $ 179, Ist ed.). The following method, which gives 
an application of § 11, is more closely related to the method fol- 
lowed by Abel. We shall suppose æ fixed and || < 1, and we 
shall study the properties of @(m, #) considered as a function of m. 
If m is a positive integer, the function evidently reduces to the 
polynomial (1+ 2)". Jf m and m' are any two values whatever of 


the parameter m, we have always 
? © 


(30) (m, z)p(m', z)= o(m + m', 2). 
In fact, let us multiply the two series ọ (m, 2), @(m', z) by the ordi- 
nary rule. The coefficient of z? in the product is equal to 


(31) m, +mM,-M + Mp-2M, +--+ mm -ıt mM, 
where we have set for abbreviation 


_m(m—1)...(m—k+1) 
= Ta 3 


My 


The proposed functional relation will be established it we show 
that the expression (81) is identical with the coefficient of 2? in 
$ (m + m', z), that is, with (m + m'),. We could easily verify directly 
the identity 


(32) (m +m’), =m, + m,m + +++ mM, 


but the computation is unnecessary if we notice that the relation 
(30) is always satisfied whenever m and m' are positive integers. 
The two sides of the equation (32) are polynomials in m and m! 
which are equal whenever m and m! are positive integers; they 
are therefore identical. 

On the other hand, $(m, z) can be expanded in a power series 
of increasing powers of m. In fact, if we carry out the indicated 
products, (m, z) can be considered as the sum of a double series 
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m, 
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if we sum it by columns. This double series is absolutely convergent. 
For, let |z| = p and [m| = o; if we replace each term by its absolute 
value, the sum of the terms of the new series included in the 
(p +1)th column is equal to 
ole +1) tee (op —1) 5 
p! Poa 
which is the general term of a convergent series. We can therefore 
sum the double series’ by rows, and we thus obtain for (m, z) a 
development in power series 


p(m, #)=1+ 


a, igh, 
m + m p. 
1 1.2 


From the relation (30) and the results established above (§ 11), 
this series must be identical with that for e”. Now for the coeffi- 


cient of m we have 
wt 


Hb re hoor Log (1+ 2) 

Do memey oe | eet = Pi ==> J g J = y 6 zw): 

hence AFISEZ 2 7 
(34) p(n, z) = pmlog At 2, 


where the determination of the logarithm to be understood is that 
one which becomes zero when z=0. We can again represent the 
last expression by (1+ 7)”; but in order to know without ambiguity 


the value in question, it is convenient to make use of the expression 
et Log + 2), 


Let m = p + vi; if r and a have the same meanings as in the 
preceding paragraph, we have 
emg + 2) — g+ vi) dog r + ia) 
= r-va [cos (wa + v logr) + isin (ua + v logr)]. 
In conclusion, let us study the series on the circle of convergence. Let U, 
be the absolute value of the general term for a point z on the circle. The ratio of 


two consecutive terms of the series of absolute values is equal to |(m—n-+1)/n\, 
that is, if m = p + vi, to 
p+1. on) 


CE a Fact ni ae a as ENS 
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where the function ¢(n) remains finite when n increases indefinitely. By a 
known rule for convergence (I, § 163) this series is convergent when u + 1>1 
and divergent in every other case. The series (29) is therefore absolutely con- 
vergent at all the points on the circle of convergence when u is positive. 

If «+1 is negative or zero, the absolute value of the general term never 
decreases, since the ratio U,+1/U, is never less than unity. The series is diver- 
gent at all the points on the circle when u = — 1. 

It remains to study the case where — 1 < u= 0. Let us consider the series 
whose general term is U? ; the ratio of two consecutive terms is equal to 


ee Se 


n n? n? 


and if we choose p large enough so that p (u + 1) > 1, this series will be conver- 
gent. It follows that U?, and consequently the absolute value of the general 


K 


term U,, approaches zero. This being the case, in the identity 
(m, z)(1+2z)=¢(m+ I, 2) 
let us retain on each side only the terms of degree less than or equal to n; 
there remains the relation 
E pace te ae (m—n +1) 


zeti, 
n! 


where S, and S, indicate respectively the sum of the first (n + 1) terms of 
(m, z) and of (m + 1, z). If the real part of m lies between — 1 and 0, the 
real part of m + 1 is positive. Suppose |z| =1; when the number n increases 
indefinitely, S; approaches a limit, and the last term on the right approaches 
zero ; it follows that S, also approaches a limit, unless 1+ z = 0. Therefore, 
when — 1 < u 5 0, the series is convergent at all the points on the circle of conver- 
gence, except at the point z =— 1. 


III. CONFORMAL REPRESENTATION 


19. Geometric interpretation of the derivative. Let u = X + Yi be a 
function of the complex variable z, analytic within a closed curve C. 
We shall represent the value of u by the point whose codrdinates are 
X, Y with respect to a system of rectangular axes. To simplify the 
following statements we shall suppose that the axes OX, OY are par- 
allel respectively to the axes Ox and Oy and arranged in the same order 
of rotation in the same plane or in a plane parallel to the plane xOy. 

When the point z describes the region A bounded by the closed 
curve C, the point w with the codrdinates (X, Y) describes in its 
plane a region A'; the relation u = f(z) defines then a certain corre- 
spondence between the points of the two planes or of two portions of 
a plane. On account of the relations which connect the derivatives of 
the functions X, Y, it is clear that this correspondence should possess 
special properties. We shall now show that the angles are unchanged. 
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Let z and 2, be two neighboring points of the region A, and w and 
u, the corresponding points of the region A'. By the original defini- 
tion of the derivative the quotient (u, — w)/(z, — 2) has for its limit 
J'(z) when the absolute value of z,—z approaches zero in any 
manner whatever. Suppose that the point z; approaches the point 
z along a curve C, whose tangent at the point 2 makes an angle a 
with the parallel to the direction Ox; the point u, will itself de- 
scribe a curve C' passing through u. Let us discard the case in 
which f'(z) is zero, and let p and w be the absolute value and the 
angle of f'(z) respectively. Likewise let r and r’ be the distances 
zz, and «u, a' the angle which the direction zz, makes with the 
parallel zx' to Ox, and 8' the angle which the direction wu, makes 
with the parallel uX' to OX. The absolute value of the quotient 


Fie. 9a Fie. 9b 


(u, — v)/(z, — 2) is equal to r/r, and the angle of the quotient is 
equal to B'— a'. We have then the two relations 


(35) lim =p; lim (8! — a’) = w + 2 kr. 


Let us consider only the second of these relations. We may sup- 
pose k= 0, since a change in k simply causes an increase in the 
angle w by a multiple of 27. When the point 2, approaches the 
point z along the curve C, a! approaches the limit «, 8' approaches a 
limit 8, and we have 8 = « + œ. That is to say, in order to obtain the 
direction of the tangent to the curve described by the point u, it suffices 
to turn the direction of the tangent to the curve described by z through 
a constant angle w. It is naturally understood in this statement that 
those directions of the two tangents are made to correspond which 
correspond to the same sense of motion of the points z and w. 

Let D be another curve of the plane xOy passing through the point 
z, and let D' be the corresponding curve of the plane YOY. If the 
letters y and 8 denote respectively the angles which the corresponding 
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directions of the tangents to these two curves make with zz! and 
uX' (Figs. 9a and 9b), we have 


B=at+oa, s=y+o, 


and consequently 8— B=y—a. The curves C' and D' cut each 
other in the same angle as the curves C and D. Moreover, we see that 
the sense of rotation is preserved. It should be noticed that if 
f'(2) = 0, the demonstration no longer applies. 

If, in particular, we consider, in one of the two planes xOy or XOY, 
two families of orthogonal curves, the corresponding curves in the 
other plane also will form two families of orthogonal curves. For 
example, the two families of curves X = C, Y= C', and the two 
families of curves 


(36) | 7) |= C; angle f(z) = C' 
form orthogonal nets in the plane xOy, for the corresponding curves 
in the plane XOY are, in the first case, two systems of parallels to the 


axes of codrdinates, and, in the other, circles having the origin for 
center and straight lines proceeding from the origin. 


Example 1. Let 2’ = z%, where «æ is a real positive number. Indicating by 
r and @ the polar codrdinates of z, and by 7’ and & the polar codrdinates of z’, 
the preceding relation becomes equivalent to the two relations 7” = r¢, @ = aĝ. 
We pass then from the point z to the point 2’ by raising the radius vector to 
the power æ and by multiplying the angle by a. The angles are preserved, ex- 
cept those which have their vertices at the origin, and these are multiplied by 
the constant factor æ. 

Example 2. Let us consider the general linear transformation 


>. ae Fo 
= 


syi = ; 
ay cz+ d 


where a, b, c, d are any constants whatever. In certain particular cases it is 
easily seen how to pass from the point z to the point z’. Take for example the 
transformation z = z + b; let z = æ + yi, z =a + y'i,b = æ + Bi; the preced- 
ing relation gives x’ = £ + «a, y’ =y + B, which shows that we pass from the 
point z to the point 2’ by a translation. i 

Let now 7z’ = az; if p and w indicate the absolute value and angle of a respec- 
tively, then we have 7 = pr, 0’ =w + 0. Hence we pass from the point z to the 
point 2’ by multiplying the radius vector by the constant factor p and then turning 
this new radius vector through a constant angle w. We obtain then the transfor- 


mation defined by the formula z’ = az by combining an expansion with a rotation. 
Finally, let us consider the relation 


where r, 6,7’, #& have.the same meanings as above. We must have rr’ = 1 
6+ 6=0. The product of the radii vectores is therefore equal to unity, while 
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the polar angles are equal and of opposite signs. Given a circle O with center 
A and radius R, we shall use the expression inversion with respect to the given 
circle to denote the transformation by which the polar angle is unchanged but 
the radius vector of the new point is R?/r. We obtain then the transformation 
defined by the relation z’z = 1 by carrying out first an inversion with respect to 
a circle of unit radius and with the origin as center, and then taking the sym- 
metric point to the point obtained with respect to the axis Oz. 

The most general transformation of the form (37) can be obtained by com- 
bining the transformations which we have just studied. If c = 0, we can replace 
the transformation (387) by the succession of transformations 


a f b 
a AE E 
If c is not zero, we can carry out the indicated division and write 
,_ a be—ad 
z =- + —__ 


> 
¢ Cz+cd 


and the transformation can be replaced by the succession of transformations 
d 2 

iNet aah rks Z2 = C21, Zg = — 3 

5 a 

Z, = (bc — ad) Zz, Z=24,+-- 


All these special transformations leave the angles and the sense of rotation 
unchanged, and change circles into circles. Hence the same thing is then true 
of the general transformation (37), which is therefore often called a circular 
transformation. In the above statement straight lines should be regarded as 
circles with infinite radii. 
Example 3. Let 
z = (z — e)" (Z — €,)™2-+- (Z — ep), 

where €,, €z, +*+, & are any quantities whatever, and where the exponents m,, 
Mo, ***, Mp are any real numbers, positive or negative. Let M, E1, Ez, ++, Ep 
be the points which represent the quantities z, €, €z, ***, €p; let also fi, rotet, 
Tp denote the distances ME,, ME,,---, ME, and @,, 03,- +, Op the angles which 
E, M, E,M,---+, EM make with the parallels to Oz. The absolute value and 
the angle of z’ are respectively 11,%2+++ Tp” and m4, + M02 + +++ + Mp/Ap, 
Then the two families of curves 


ý m, == eee =n a 
riirg2-: -ror = 0, m0 + Mb, + +++ + mp = C 


form an orthogonal system. When the exponents m,, m,,---, Mp are rational 
numbers, all the curves are algebraic. If, for example, p = 2, Mm; = m, = 1, one 
of the families is composed of Cassinian ovals with two foci, and the second 
family is a system of equilateral hyperbolas. 


20. Conformal transformations in general. The examination of the 
converse of the proposition which we have just established leads us to 
treat a more general problem. Two surfaces, X, %', being given, let 
us set up between them any point-to-point correspondence whatever 
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(except for certain broad restrictions which will be made later), 
and let us examine the cases in which the angles are unaltered in 
that transformation. Let x, y, # be the rectangular codrdinates of 
a point of 3, and let 2’, y', z' be the rectangular coérdinates of a 
point of 3'. We shall suppose the six codrdinates a, y, z, x', y', 2! 
expressed as functions of two variable parameters w, v in such a way 
that corresponding points of the two surfaces correspond to the same 
pair of values of the parameters w, v: 


x = f (u, v), x' = f'(u, v), 
(38) sfs =$(u%,%), X fy = $'(u, v), 
EO O Be Ui O Oe 


Moreover, we shall suppose that the functions f, œ, ---, together with 
their partial derivatives of the first order, are continuous when the 
points (a, y, z) and (a, y', z') remain in certain regions of the two 
surfaces 3 and 5'. We shall employ the usual notations (I, § 131): 


OEN Ox Ox (ean? 
n=s(S), PP a a a=s(2), 


xN? Ga! Oa! oxe 
39) {was(S), r= ZZ "=s (2) 
(22) (= ; eee Ou ov’ G P dv)’ 

ds’ = Edw + 2Fdudv + Gd’, 

ds® = E' du? + 2 F'du dv + G' dv’. 


Let C and D (Figs. 10a and 100) be two curves on the surface 3, 
passing through a point m of that surface, and C' and D! the corre- 
sponding curves on the surface 3! passing through the point m'. 


Fic. 10a Fie. 106 


Along the curve C the parameters u, v are functions of a single 
auxiliary variable ¢, and we shall indicate their differentials by du 
and dv. Likewise, along D, u and v are functions of a variable ¢', and 
we shall denote their differentials here by 8u and êv. In general, we 
shall distinguish by the letters d and 8 the differentials relative to 
a displacement on the curve C and to one on the curve D. The 
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following total differentials are proportional to the direction cosines 
of the tangent to the curve C, 


cx: oa: oy oy Oz Oz 
da = Ou du + by dy = au we ci F WO, A= T —du+— Be dv, 


and the following are proportional to the direction cosines of tbe 
tangent to the curve D, 


_ Ox Ox moy oy oz 0z 
dx aa bu + bu, by = z bu + abu, bv = z ou + a bu. 


Let w be the angle between the tangents to the two curves C and 
D. The value of cos w is given by the expression 
dx dx + dy dy + dz dz 
) 
WV dx? + dy? + dz? V 8x? + by” + dz” 


COS w = 


which can be written, making use of the notation (39), in the form 


E du du + F (du 8v + dv õu) + Gdv &v 


40) coso= 
=» VE d? + 28 du dv + Gd? V E ŝu? + 2 Fou dv + Gov 


If we let w' denote the angle between the tangents to the two 
curves C' and D', we have also 

E'du 8u + F'(du dv + dv ðu) + G'dv dv 
V E'du? +2 F'du dv + G'dv? V E'8u2 +2 F'8u 8u + G Te 


(41) cos wo! = 


In order that the transformation considered shall not change the 
value of the angles, it is necessary that cos w' = cos w, whatever du, 
dv, du, dv may be. The two sides of the equality 


cos? w! = cos? w 


are rational functions of the ratios 6v/8u, dv/du, and these functions 
must be equal whatever the values of these ratios. Hence the corre- 
sponding coefficients of the two fractions must be proportional ; that 
is, we must have 


(42) — = — = 
where à is any function whatever of the parameters u, v. These 
conditions are evidently also sufficient, for cos œ, for example, is a 


homogeneous function of E, F, G, of degree zero. 
The conditions (42) can be replaced by a single relation ds” = d"ds*, or 


(43) ds' = dds. 
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This relation states that the ratio of two corresponding infinitesimal 
ares approach a limit independent of dw and of dv, when these two 
arcs approach zero. This condition makes the reasoning almost 
intuitive. For, let abc be an infinitesimal triangle on the first surface, 
and a'b'c' the corresponding triangle on the second surface. Imagine 
these two curvilinear triangles replaced by rectilinear triangles that 
approximate them. Since the ratios a/b'/ab, a'c'/ac, b'e'/be approach 
the same limit (uw, v), these two triangles approach similarity and 
the corresponding angles approach equality. 

We see that any two corresponding infinitesimal figures on the 
two surfaces can be considered as similar, since the lengths of the 
ares are proportional and the angles equal; it is on this account that 
the term conformal representation is often given to every correspond- 
ence which does not alter the angles. 

Given two surfaces X, 3' and a definite relation which establishes 
a point-to-point correspondence between these two surfaces, we can 
always determine whether the conditions (42) are satisfied or not, 
and therefore whether we have a conformal representation of one 
of the surfaces on the other. 

But we may consider other problems. For example, given the sur- 
faces $ and &', we may propose the problem of determining all the 
correspondences between the points of the two surfaces which pre- 
serve the angles. Suppose that the coordinates (æ, y, z) of a point 
of X are expressed as functions of two parameters (u, v), and that 
the codrdinates (x', y', z") of a point of 3' are expressed as functions 
of two other parameters (u', v'). Let 


d? =Edw+2Fdudv+Gdv', ds? =E'du?+ 2 F' du'dv'+G' dv” 


be the expressions for the squares of the linear elements. The prob- 
lem in question amounts to this: To find two functions u! = m (u, v), 
v' = T (u, v) such that we have identically 


E' dri + 2 F' dr dr, + G' dm} = X (E dw + 2 F du dv + G di’), 


à being any function of the variables u, v. The general theory of dif- 
ferential equations shows that this problem always admits an infinite 
number of solutions; we shall consider only certain special cases. 


21. Conformal representation of one plane on another plane. Every 
correspondence between the points of two planes is defined by 
relations such as 


(44) X= P(e y), Y= Q(a, y), 
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where the two planes are referred to systems of rectangular coördi- 
nates (x, y) and (X, Y). From what we have just seen, in order that this 
transformation shall preserve the angles, it is necessary and sufficient 
that we have 
dX? + dY’ = X (da? + dy’), 

where à is any function whatever of x, y independent of the differ- 
entials. Developing the differentials dX, dY and comparing the two 
sides, we find that the two functions P(w, y) and Q(z, y) must 
satisfy the two relations 


DENG 0QY (=) (2) OPP QOQ 
45 = = 
a ee) oy + oy í 0x by Toe oy 
The partial derivatives 6P/éy, 6Q/éy cannot both be zero, for the 
first of the relations (45) would give also 0Q/éx = 6P/éx = 0, and 
the functions P and Q would be constants. Consequently we can 
write according to the last relation, 


ea QP 
ax ey? = eS By’ 


where y is an auxiliary unknown. Putting these values in the first 
condition (45), it becomes 


oE] o 


and from it we derive the result w=+1. We must then have 
either 


OP oQ oP 00 

(46) E TEN 
or 

3 Gp TER 00 

oD dey” Oy ox 


The first set of conditions state that P + Qi is an analytic func- 
tion of «+ yi. As for the second set, we can reduce it to the first 
by changing Q to — Q, that is, by taking the figure symmetric to the 
transformed figure with respect to the axis OX. Thus we see, finally, 
that to every conformal representation of a plane on a plane there 
corresponds a solution of the system (46), and consequently an 
analytic function. If we suppose the axes OX and OY parallel re- 
spectively to the axes Ox and Oy, the sense of rotation of the angles 
is preserved or not, according as the functions P and Q satisfy the 
relations (46) or (47). 
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22, Riemann’s theorem. Given in the plane of the variable z a region A 
bounded by a single curve (or simple boundary), and in the plane of the vari- 
‘able wa circle C, Riemann proved that there exists an analytic function u = f(z), 
analytic in the region A, such that to each point of the region A corresponds 
a point of the circle, and that, conversely, to a point of the circle corresponds 
one and only one point of A. The function f(z) depends also upon three 
arbitrary real constants, which we can dispose of in such a way that the center 
of the circle corresponds to a given point of the region A, while an arbitrarily 
chosen point on the circumference corresponds to a given point of the boundary 
of A. We shall not give here the demonstration of this theorem, of which we 
shall indicate only some examples. 

We shall point out only that the circle can be replaced by a half-plane. 
Thus, let us suppose that, in the plane of u, the circumference passes through the 
origin; the transformation u’ = 1/u replaces that circumference by a straight 
line, and the circle itself by the portion of the w’-plane situated on one side of 
the straight line extended indefinitely in both directions. 

Example 1. Let u=z1/¢, where q@ is real and positive. Consider the portion 
A of the plane included between the direction Ox and a ray through the origin 
making an angle of aw with Ox (a= 2), Let z = re, u = Re ; we have 


When the point z describes the portion A of the plane, r varies from 0 to 
+ œ and @ from 0 to az; hence R varies from 0 to + o and w from 0 to r. 


ee ep ea 
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The point u therefore describes the half-plane situated above the axis OX, and 
to a point of that half-plane corresponds only one point of A, for we have, 
inversely, r= Ro 0 S aw. 

Let us next take the portion B of the z-plane bounded by two ares of circles 
which intersect. Let 2, z, be the points of intersection ; if we carry out first the 
transformation 


yf 2% 


’ 
z= zı 


the region B goes over into a portion A of the z’-plane included between two 
rays from the origin, for along the arc of a circle passing through the points 


I, § 22] CONFORMAL REPRESENTATION 51 


Zo, 2, the angle of (z — z))/(z — z,) remains constant. Applying now the pre- 
ceding transformation u = (z’)!/«, we see that the function 


1 
Dias (=y 
Z — Zy 
enables us to realize the conformal representation of the region B on a half- 
plane by suitably choosing a. 
Example 2. Let u = cosz. Let us cause z to describe the infinite half-strip 


R, or AOBA’ (Fig. 11), defined by the inequalities 0 = £ = r, y = 0, and let 
us examine the region described by the point u = X + Yi. We have here (§ 12) 


A+ e-y 
2 


Ø — e1 


(48) A = CBr Y = — sing 


When g varies from 0 to 7, Y is always negative and the point u remains in 
the half-plane below the axis X’OX. Hence, to every point of the region R 
corresponds a point of the u half-plane, and when the point z is on the bound- 
ary of R, we have Y = 0, for one of the two factors sin z or (œ — e-¥)/2 is zero. 
Conversely, to every point of the u half-plane below OX corresponds one and 
only one point of the strip R in the z-plane. In fact, if z is a root of the equa- 
tion u = cosz, all the other roots are included in the expression 2km + z’. If 
the coefficient of i in z is positive, there cannot be but one of these points in the 
strip R, for all the points 2kr— z are below Oz. There is always one of 
the points 2 kr + z situated in R, for there is always one of these points whose 
abscissa lies between 0 and 27. That abscissa cannot be included between m 
and 27, for the corresponding value of Y would then be positive. The point is 
therefore located in R. 

It is easily seen from the formule (48) that when the point z describes the 
portion of a parallel to Oz in R, the point u describes half of an ellipse. When 
the point z describes a parallel to Oy, the point u describes a half-branch of a 
hyperbola. All these conics have as foci the points C, C’ of the axis OX, with 
the abscissas + 1 and —1. 


Esample 3. Let A 
ea—1 

(49) eae 
C441 


where a is real and positive. In order that |u| shall be less than unity, it is 
easy to show that it is necessary and sufficient, that cos [(ay)/(2a)]>0. If y 
varies from — a to + a, we see that to the infinite strip included between the 
two straight lines y = — a, y= + 4 corresponds in the u-plane the circle C 
described about the origin as center with unit radius. Conversely, to every 
point of this circle corresponds one and only one point of the infinite strip, for 
the values of z which correspond to a given value of u form an arithmetical pro- 
gression with the constant difference of 4ai. Hence there cannot be more than 
one value of z in the strip considered. Moreover, there is always one of these 
roots in which the coefficient of i lies between — a and 3a, and that coefficient 
cannot lie between a and 3a, for the corresponding value of |u| would then be 
greater than unity. 
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23. Geographic maps. To make a conformal map of a surface 
means to make the points of the surface correspond to those of a 
plane in such a way that the angles are unaltered. Suppose that the 
codrdinates of a point of the surface 3 under consideration be ex- 
pressed as functions of two variable parameters (u, v), and let 


ds? = E du? + 2 F du dv + G de? 


be the square of the linear element for this surface. Let (a, 8) be 
the rectangular coérdinates of the point of the plane P which cor- 
responds to the point (w, v) of the surface. The problem here is to 
find two functions 


u=m7,(4, B), v = 7,(@, B) 
of such a nature that we have identically 
Edw + 2 F du dv + Gdv? = A (dœ + dp’), 


where A is any function whatever of a, B not containing the differ- 
entials. This problem admits an infinite number of solutions, which 
can all be deduced from one of them by means of the conformal 
transformations, already studied, of one plane on another. Suppose 
that we actually have at the same time 


ds* = A (da? + dp”), ds’ = N' (da? + dB”); 
then we shall also have 


! 
dæ + d8 = À (da” + dB”), 


so that @ + Bi, or a — Bi, will be an analytic function of a' + B'i. 
The converse is evident. 

Example 1. Mercator’s projection. We can always make a map of a 
surface of revolution in such a way that the meridians and the paral- 
lels of latitude correspond to the parallels to the axes of coordinates. 
Thus, let 

=p cose, y =pSina, z= f(p) 
be the coordinates of a point of a surface of revolution about the 
axis Oz; we have 
; 12 
d? = dẹ [1 te Fee) + p’du* =p [av F ee) d|; 

3 . P 
which can be written 
: ds” = P? (dX? + dY’) 
if we set 

XxX =o 


? 


Y -|5 o) 1 
= ray dp. 
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In the case of a sphere of radius R we can write the codrdinates in 
the form 


x = R sin 0 cos 4, y = R sin ĝ sin ¢, =R COSO, 


‘ “ee s do? 
d. 2 R? d 2 2 oN 2 2 2 
s = R? (d0? + sin’ 0d’) = R? sin’ a(ag + sin? 5)? 
and we shall set 


= 7 eS epee! 
X = ¢, y = f ggm }o8( tan 5) 


We obtain thus what is called Mercator’s projection, in which the 
meridians are represented by parallels to the axis OY, and the paral- 
lels of latitude by segments of straight lines parallel to OX. To 
obtain the whole surface of the sphere it is sufficient to let ¢ vary 
from 0 to 27r, and 6 from 0 to 7; then X varies from 0 to 27 and Y 
from — œ to+ œ. The map has then the appearance of an infinite 
strip of breadth 27. The curves on the surface of the sphere which 
cut the meridians at a constant angle are called loxodromic curves 
or rhumb lines, and are represented on the map by straight lines. 

Example 2. Stereographic projection. Again, we may write the 
square of the linear element of the sphere in the form 


2 2 
ds? =4 pave R ae +R? tan? ag? ; 
AMY 
4 cos 3 
or 
ds? = 4 cost $ (d? + Pda’), 
if we set 


p=Rtang, w =¢. 


But dp? + pda? represents the square of the linear element of the 
plane in polar coérdinates (p, w); hence it is sufficient, in order to 
obtain a conformal representation of the sphere, to make a point of 
the plane with polar codrdinates (p, w) correspond to the point (6, p) 
of the surface of the sphere. It is seen immediately, on drawing the 
figure, that p and w are the polar codrdinates of the stereographic 
projection of the point (@, p) of the sphere on the plane of the 
equator, the center of projection being one of the poles.* 


* The center of projection is the south pole if @ is measured from the north pole 
to the radius. Using the north pole as the center of projection, the point (R?/p, w), 
symmetric to the first point (see Ex. 17, p. 58), would be obtained. — TRANS. 
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Example 3. Map of an anchor ring. Consider the anchor ring generated by 
the revolution of a circle of radius R about an axis situated in its own plane at 
a distance a from its center, where a > R. Taking the axis of revolution for the 
axis of z, and the median plane of the anchor ring for the zy-plane, we can 
write the codrdinates of a point of the surface in the form 


x = (a + R cos 8) cos ¢, y = (a + R cos ĝ) sin ġ, z=R8snð, 
and it is sufficient to let @ and ¢ vary from — 7 to + m. From these formule 


we deduce R2d62 | 
>? 


2a Or Una Reese eee Se 
ds? = (a + R cos @) |as Gee coset 


and, to obtain a map of the surface, we may set 


X= o; 5 P j 
rE ee aro a E È 
o 1+ ecos vi- @ Ee 2 
where 
R 
esci 
a 


Thus the total surface of the anchor ring corresponds point by point to that 
of a rectangle whose sides are 27 and 2me/V1— è. 


24, Isothermal curves. Let U(x, y) be a solution of Laplace’s equation 
GA | GEO 
£ Cus, 


NGS ——— 
ou? v oy? 


; 
the curves represented by the equation 
(50) (Ot) = Ge 


where C is an arbitrary constant, form a family of isothermal curves. With every 
solution U(«, y) of Laplace’s equation we can associate another solution, 
V (x, y), such that U + Vi is an analytic function of æ + yi. The relations 


au eV av av 


) =— 


Ox oy oy Ox 


show that the two families of isothermal curves 
Ua y=, VA 7) =O 
are orthogonal, for the slopes of the tangents to the two curves C and C” are 
e tivel 
res AA oW, oU OW oV 
ðs dy” ôs òy 


Thus the orthogonal trajectories of a family of isothermal curves form another 
family of isothermal curves. We obtain all the conjugate systems of isothermal 
curves by considering all analytic functions f(z) and taking the curves for 
which the real part of f(z) and the coefficient of i have constant values. The 
curves for which the absolute value R and the angle Q of f(z) remain constant 
also form two conjugate isothermal systems; for the real part of the analytic 
function Log [f(z)] is log R, and the coefficient of i is Q. 

Likewise we obtain conjugate isothermal systems by considering the curves 
described by the point whose codrdinates are X, Y, where J (z) = X + Yi, when 
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we give to x and y constant values. This is seen by regarding z+ yi as an 
analytic function of X + Yi. More generally, every transformation of the 
points of one plane on the other, which preserves the angles, changes one family 
of isothermal curves into a new family of isothermal curves. Let 
ct—=p (x, y’), Se (x, y’) 

be equations defining a transformation which preserves angles, and let F(z’, y’) 
be the result obtained on substituting p (a, y’) and q (a’, y’) for x and y in U (a, y). 
The proof consists in showing that F(a’, y’) is a solution of Laplace’s equation, 
provided that U (x, y) is a solution. The verification of this fact does not offer 
any difficulty (see Vol. I, Chap. III, Ex. 8, 2d ed.; Chap. II, Ex. 9, 1st ed.), 
but the theorem can be established without any calculation. Thus, we can sup- 
pose that the functions p (x, y’) and q (x, y’) satisfy the relations 


op _ og op _ sa 
aa’ oy” í 


va 


for a symmetric transformation evidently changes a family of isothermal curves 
into a new family of isothermal curves. The function æ + yi = p + qi is then 
an analytic function of z’ =a’ + y'i, and, after the substitution, U + Vi also 
becomes an analytic function F(a’, y’) + i (x, y’) of the same variable: z’ 
(§ 5). Hence the two families of curves 


E, y’) = C, S(x, y’) = CO’ 


give a new orthogonal net formed by two conjugate isothermal families. 

For example, concentric circles and the rays from the center form two con- 
jugate isothermal families, as we see at once by considering the analytic func- 
tion Logz. Carrying out an inversion, we have the result that the circles 
passing through two fixed points also form an isothermal system. The conjugate 
system is also composed of circles. 

Likewise, confocal ellipses form an isothermal system. Indeed, we have seen 
above that the point u = cos z describes confocal ellipses when the point z is 
made to describe parallels to the axis Ox (§ 22). The conjugate system is made 
up of confocal and orthogonal hyperbolas. 

Note. In order that a family of curves represented by an equation P (a, y) = C 
may be isothermal, it is not necessary that the function P (x, y) be a solution of 
Laplace’s equation. Indeed, these curves are represented also by the equation 
p [P (a, y)] = C, whatever be the function ¢; hence it is sufficient to take for 
the function ¢ a form such that U (æ, y) = ¢(P) satisfies Laplace’s equation. 
Making the calculation, we find that we must have 


2 Pn OPN do (2P 2P 
TPL (oe) * (a) + ap (eat * a) 
dP2| \ ou oy aP Noz? | dy? 
hence it is necessary that the quotient 
GIP. EP 
ox? = Oy? 
OP\2 _, {eP\? 
(i) + (a) 
ox oy 
depend only on P, and if that condition is satisfied, the function ¢ can be 
obtained by two quadratures. 
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EXERCISES 


1. Determine the analytic function f(z) = X + Yi whose real part X is 
equal to 2sin2ez 
eu + e-27— 2cos2a 


Consider the same question, given that X + Y is equal to the preceding 
function. 

2. Let (m, p) = 0 be the tangential equation of a real algebraic curve, that 
is to say, the condition that the straight line y = mx + p be tangent to that 
curve. The roots of the equation ¢ (i, — zi) = 0 are the real foci of the curve. 


3. If p and q are two integers prime to each other, the two expressions 
UE bay BE . y 
(Vz)? and Vz? are equivalent. What happens when p and q have a greatest 
common divisor d >1? 


4. Find the absolute value and the angle of eæ+v’ by considering it as 
the limit of the polynomial [1 + (x + yi)/m]”™ when the integer m increases 
indefinitely. 


5. Prove the formule i (" +1 
sin 


cosa + cos(a + b) + +++ + cos(a + nb) = 


b 
aN ae ) cos (« + ae 
; (:) 2)’ 
sin {— 
2 
1 


sin (" 2 p) 
2 sin (« + 5) 
2 


m() 
sin | — 
2 


6. What is the final value of arc sing when the variable z describes the seg- 
ment of a straight line from the origin to the point 1+ i, if the initial value of 
arc sin z is taken as 0 ? 


sina + sin (a + b) + --- + sin (a + nb) = 


7. Prove the continuity of a power series by means of the formula (12) (§ 8) 
h2 he 
Pet) -SO=MOt+ ROH + ht. 


[Take a suitable dominant function for the series of the right-hand side.] 


8. Calculate the integrals 
i gwers cos bx de, J am E22 sin bride, 
fon (x — a) ctn (x — b) --- ctn (x — l) dx. 


9. Given in the plane cOy a closed curve C having any number whatever of 
double points and described in a determined sense, a numerical coefficient is 
assigned to each region of the plane determined by the curve according to the rule 
of Volume I (§ 97, 2d ed. ; § 96, Ist ed). Thus, let R, R’ be two contiguous regions 
separated by the arc ab of the curve described in the sense of a to b; the coeff- 
cient of the region to the left is greater by unity than the coefficient of the 
region to the right, and the region exterior to the curve has the coefficient 0. 
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Let z be a point taken in one of the regions and N the corresponding coeff- 
cient. Prove that 2Nz represents the variation of the angle of z — Zo When 
the point z describes the curve C in the sense chosen. 


10. By studying the development of Log[(1+ z)/(1— z)] on the circle of 
convergence, prove that the sum of the series 


snd  sin3ð sin5é@ sin (2n + 1)6 
1 3 5 2n+1 


is equal to + 7/4, according as sin 0 = 0. (Cf. Vol. I, § 204, 2d ed.; § 198, 1st ed.) 


11. Study the curves described by the point Z = z? when the point z describes 
a straight line or a circle. 


12. The relation 2Z = z + ¢?/z effects the conformal representation of the 
region inclosed between two confocal ellipses on the ring-shaped region bounded 
by two concentric circles. 

(Take, for example, z = Z + VZ? — 2, make in the Z-plane a straight-line 
cut (— c, c), and choose for the radical a positive value when Z is real and 
greater than c.] 


13. Every circular transformation z’ = (az + b)/(cz + d) can be obtained by 
the combination of an even number of inversions. Prove also the converse. 


14. Every transformation defined by the relation z = (az) + b)/(cz + d), 
where Z, indicates the conjugate of z, results from an odd number of inversions. 
Prove also the converse. 


15. Fuchsian transformations. Every linear transformation (§ 19, Ex. 2) 
z’ = (az + b)/(cz + d), where a, b, c, d are real numbers satisfying the relation 
ad — be = 1, is called a Fuchsian transformation. Such a transformation sets 
up a correspondence such that to every point z situated above Oz corresponds a 
point z’ situated on the same side of Oz’. i 

The two definite integrals 


| eae ee 
y y? 


are invariants with respect to all these transformations. 

The preceding transformation has two double points which correspond to 
the roots a, B of the equation cz? + (d — a)z — b = 0. If œ and f are real and 
distinct, we can write the equation z’ = (az + b)/(cz + d) in the equivalent form 


peaks z—B 
where k is real. Such a transformation is called hyperbolic. 
If w and 8 are conjugate imaginaries, we can write the equation 
z — E E 
Ae AN) 
where w is real. Such a transformation is called elliptic. 
If B = a, we can write 


1 1 


— s= th 
Zimm G 6 Z 


where wand k are real. Such a transformation is called parabolic. 
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16. Let z’ = f(z) be a Fuchsian transformation. Put 
Zi KON Zo =i sane Zn EAE 


Prove that all the points Z, 2,, Ž%,***, Zn are on the circumference of a circle. 
Does the point z, approach a limiting position as n increases indefinitely ? 


17. Given a circle C with the center O and radius R, two points M, M’ 
situated on a ray from the center O are said to be symmetric with respect to 
that circle if OM x OM’ = R?. 

Let now CO, C’ be two circles in the same plane and M any point whatever 
in that plane. Take the point M, symmetric to M with respect to the circle C, 
then the point M{ symmetric to M, with respect to C’, then the point M, sym- 
metric to M{ with respect to C, and so on forever. Study the distribution of the 
points M,, Mj, M,, Mj,--:. 


18. Find the analytic function Z = f(z) which enables us to pass from 
Mercator’s projection to the stereographic projection. 


19*, All the isothermal families composed of circles are made up of circles 
passing through two fixed points, distinct or coincident, real or imaginary. 

[Setting z = a + yi, Zo = x — yi, the equation of a family of circles depending 
upon a single parameter A may be written in the form 


ey + az + bzo + c= 0, 


where a, b,c are functions of the parameter A. In order that this family be 
isothermal, it is necessary that 6?\/dz0z)= 0. Making the calculation, the 
theorem stated is proved. ] 


20*. If |q| <1, we have the identity 


CERNE THERRET il 


(1— g) (1— q) +++ (1— g2" th)...’ 


[EuLER.] 
[In order to prove this, transform the infinite product on the left into an infinite 
product with two indices by putting in the first row the factors 1+ q, 1+4 92, 
1+q%,---, 1+¢@",---; in the second row the factors 1+ q3, 1 +q°, -: 
1+ (q°)?", +++; and then apply the formula (16) of the text.] 


“39, 
21. Develop in powers of z the infinite products 
F (z) = (1 + xz) (1 + az)... (1+ rre), 
& (z) = (1 + az) (1 + 8z)--- (14 x2"+1z)..., 
[It is possible, for example, to make use of the relation 
F (az) (1 + zz) = F(z), S (xz) (1+ xz) = è (z).] 
22*. Supposing |x| < 1, prove Euler’s formula 
(1— x) (1 — a?) (1— a8)... (1— an)... 
3n?—n Bn?+n 
== r a? 4 a E a eg 2) ee ee 
(See J. Berrrann, Calcul différentiel, p. 328.) 


o 
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23*. Given a sphere of unit radius, the stereographic projection of that sphere 
is made on the plane of the equator, the center of projection being one of the 
poles. To a point M of the sphere is made to correspond the complex number 
s=% + yi, where x and y are the rectangular coédrdinates of the projection m of 
M with respect to two rectangular axes of the plane of the equator, the origin 
being the center of the sphere. To two diametrically opposite points of the 
sphere correspond two complex numbers, $s, — 1/s,, where sọ is the conjugate 
imaginary to s. Every linear transformation of the form 


(A) pete aaa 


where Ba, + 1 = 0, defines a rotation of the sphere about a diameter. To groups 
of rotations which make a regular polyhedron coincide with itself correspond 
the groups of finite order of linear substitutions of the form (A). (See KLEIN, 
Das Ikosaeder.) 


CHAPTER II 


THE GENERAL THEORY OF ANALYTIC FUNCTIONS 
ACCORDING TO CAUCHY 


I. DEFINITE INTEGRALS TAKEN BETWEEN 
IMAGINARY LIMITS 


25. Definitions and general principles. The results presented in the 
preceding chapter are independent of the work of Cauchy and, for 
the most part, prior to that work. We shall now make a system- 
atic study of analytic functions, and determine the logical conse- 
quences of the definition of such functions. Let us recall that a 
function f(z) is analytic in a region A: 1) if to every point taken 
in the region A corresponds a definite value of f(z); 2) if that 
value varies continuously with 2; 3) if for every point æ taken in A 


tl tient 
ae quotien S@+h)—fE) 
h 


approaches a limit f"(z) when the absolute value of 2 approaches zero. 

The consideration of definite integrals, when the variable passes 
through a succession of complex values, is due to Cauchy *; it was 
the origin of new and fruitful methods. 

Let f(z) be a continuous function of z along the curve AMB 
(Fig. 12). Let us mark off on this curve a certain number of points 
of division 2, Zp Z» +++, Zn- 2', which follow each other in the order 
of increasing indices when the arc is traversed from A to B, the 
points z, and z' coinciding with the extremities A and B. 

Let us take next a second series of points f, &,---, Én on the are 
AB, the point é, being situated on the arc z,_,2,, and let us consider 
the sum 


S =f) (2 g DIE (23 S a (oa 
+ (Cx) He Mea) b> * Ay) eee 
When the number of points of division z, +-+, 2,_, increases indefi- 
nitely in such a way that the absolute values of all the differences 


* Mémoire sur les intégrales définies, prises entre des limites imaginaires, 1825. 
This memoir is reprinted in Volumes VII and VIII of the Bulletin des Sciences mathé- 
matiques (1st series). 
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o Ža — *,+++ become and remain smaller than any positive 
number arbitrarily chosen, the sum S approaches a limit, which is 
called the definite integral of f(z) taken along AMB and which is 
represented by the symbol 


a, —& 


Nd 


(AMB) 


To prove this, let us separate the real part and the coefficient of i 
in S, and let us set 


SOSI + Vi, ey = Uy, + Yri, br = & + m1, 
y 


Brew 12 


where X and Y are continuous functions along AMB. Uniting the 
similar terms, we can write the sum S in the form 


5 =X (é; m) @ = %)+ +> 
+X (Evy Mx) (We — tr) + ++» +X Ens Mn) Œ — Eni) 
Sa e ™) CA = Yo) ar eg VY (&, Ni) (Yr in; Yu—1) Re -| 
at LE 0) Ge a) hc OLY Ep) (@, 2) 4 ==], 
When the number of divisions increases indefinitely, the sum of the 
terms in the same row has for its limit a line integral taken along 
AMB, and the limit of S is equal to the sum of four line integrals :* 


S@)dz= (Xdx — Ydy) + if (Ydx + Xdy). 


(4MB) J (AMB) (4MB) 


* In order to avoid useless complications in the proofs, we suppose that the coör- 
dinates x, y of a point of the are AMB are continuous functions «= ¢ (t), y =y (t) of 
a parameter ¢, which have only a finite number of maxima and minima between A 
and B. We can then break up the path of integration into a finite number of arcs 
which are each represented by an equation of the form y= F (x), the function F being 
continuous between the corresponding limits; or into a finite number of ares which 
are each represented by an equation of the form «= G (y). There is no disadvantage 
in making this hypothesis, for in all the applications there is always a certain amount 
of freedom in the choice of the path of integration. Moreover, it would suffice to 
suppose that ¢(x) and Y (x) are functions of limited variation. We have seen that 
in this case the curve AMB is then rectifiable (I, ftns., §§ 73, 82, 95, 2d ed.). 
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From the definition it results immediately that 


J (2) dz + J @)ae =. 
(AMB) (BMA) 
It is often important to know an upper bound for the absolute Value 
of an integral. Let s be the length of the are AM, L the length of 
the arc AB, s,_1, Sry p the lengths of the arcs Az,_,, A%, At, of 
the path of integration. Setting F(s) =| f(%)|, we have 
| (bx) Cr — %—1) | = Fox) |@e — %e-a| 5 F (or) (Se — Sr-1)» 

for |z — 2,_,| represents the length of the chord, and s, — s,_, the 
length of the arc. Hence the absolute value of S is less than or at 
most equal to the sum X /'(o,) (s, — 8,1); whence, passing to the 


limit, we find 7 
= if F(s)ds. 
0 


Let M be an upper bound for the absolute value of f(z) along the 
curve AB. It is clear that the absolute value of the integral on the 
right is less than ML, and we have, a fortiori, 


F (2) dz 


| (AMB) 


OD < ML. 


(AMB) 


26. Change of variables. Let us consider the case that occurs fre- 
quently in applications, in which the codrdinates x, y of a point of 
the arc AB are continuous functions of a variable parameter t, 
x = (t),y = y (t), possessing continuous derivatives $'(¢), y' (t); and 
let us suppose that the point (æ, y) describes the path of integra- 
tion from A to B as ¢ varies from a to B. Let P (4) and Q(t) be the 
functions of ¢ obtained by substituting $(¢) and y(t), respectively, 
for x and y in X and Y. 

By the formula established for line integrals (I, § 95, 2d ed.; $ 93, 
1st ed.) we have 


B 
i X dx — Ydy -f [PE $'(t) an Q(t) w' (t) dt, 
(AB) i 5 
fs DE dy a Y dx =f [PE y' (2) =f R p' (© ]dt. 


Adding these two relations, after having multiplied the two sides 
of the second by 7, we obtain 


B 
(1) i „TOn i PO + iQ) IE") + ip" (eat. 
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This is precisely the result obtained by applying to the integral 
Jf() dz the formula established for definite integrals in the case of 
real functions of real variables; that is, in order to calculate the 
integral ff()dz we need only substitute $(¢) + w(t) for z and 
[o'(t) + ap'(¢) |dt for dz in f(z)dz. The evaluation of ff(e)dz is 
thus reduced to the evaluation of two ordinary definite integrals. If 
the path AMB is composed of several picces of distinct curves, the 
formula should: be applied to each of these pieces separately. 

Let us consider, for example, the definite integral 


o 
A 
ie 


We cannot integrate along the axis of reals, since the function to be 
integrated becomes infinite for z= 0, but we can follow any path 
whatever which does not pass through the origin. Let z describe a 
semicircle of unit radius about the origin as center. This path is 
given by setting z = e” and letting ¢ vary from 7 to 0. Then the 
integral takes the form 


Hi a 0 0 0 
I me iota =i f cos ¢ dt a SM = 
—1 T T T 


This is precisely the result that would be obtained by substituting 
the limits of integration directly in the primitive function — 1/z 
according to the fundamental formula of the integral calculus 
C1, § 78, 2d ed.; § 76, 1st ed.). 


More generally, let z = ø (u) be a continuous function of a new complex 
variable u = ¢ + ni such that, when u describes in its plane a path CND, the 
variable z describes the curve AMB. To the points of division of the curve 
AMB correspond on the curve CND the points of division ug, Uj, Up, +++, Uk—1, 
Uz, -++,u’. If the function ¢ (u) possesses a derivative (uw) along the curve CND, 


we can write 


Ze — Zh 
= fii) + ce, 


Uk — Uk-1 


where e, approaches zero when ug approaches uz —1 along the curve OND. 
Taking ¢—1 = Zz—1ı and replacing Zx — z,—1 by the expression derived from the 
preceding equality, the sum S, considered above, becomes 


S =$ Ser) p- (uk — Uk—1) + Das) (Uz — Ug). 
REL 


k=l 


The first part of the right-hand side has for its limit the definite integral 


S FT O) au. 
COND) 
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As for the remaining term, its absolute value is smaller than 7 ML’, where 7 isa 
positive number greater than each of the absolute values | ex [and where L’ is the 
length of the curve CND. If the points of division can be taken so close that 
all the absolute values |e | will be less than an arbitrarily chosen positive num- 
ber, the remaining term will approach zero, and the general formula for the 


change of variable will be 


2 PT dz = AR (u)] g (u) du. 


This formula is always applicable when ¢ (u) is an analytic function ; in fact, 
it will be shown later that the derivative of an analytic function is also an 
analytic function* (see § 34). 


27. The formule of Weierstrass and Darboux. The proof of the law 
of the mean for integrals (I, § 76, 2d ed.; § 74, 1st ed.) rests upon 
certain inequalities which cease to have a precise meaning when 
applied to complex quantities. Weierstrass and Darboux, however, 
have obtained some interesting results in this connection by con- 
sidering integrals taken along a segment of the axis of reals. We 
have seen above that the case of any path whatever can be reduced 
to this particular case, provided certain mild restrictions are placed 
upon the path of integration. 

Let J be a definite integral of the following form : 


r= [FOL + HOMMe 


* If this property is admitted, the following proposition can easily be proved. 
Let f(z) be an analytic function in a finite region A of the plane. For every posi- 
tive number e another positive number n can be found such that 


S(z+h)—f(@) 
h 


—f (2) < €, 


when z and z+h are two points of A whose distance from each other |h] is less than n. 
For, let f(z) =P (x, y) + iQ (x, y), h= Ax + iAy. From the calculation made in § 3, to 
find the conditions for the existence of a unique derivative, we can write 


Feth -SO p [PE +0Ar, y)-—P, (a, y)] Ar 
E AN Ax + iAy 
f [Pi (w+ Ax, y + 6Ay) — Py (a, y)] Ay 
Aw + iAy 
E A CO O a O O A a O A Cec 


Since the derivatives P/, PS QA Q; are continuous in the region 4, we can find a num- 
ber 7 such that the absolute values of the coefficients of Av and of Ay are less than €/4, 
when VA? + Ay? is less than 7. Hence the inequality written down above will be 
satisfied if we have |h|<y. This being the case, if the function ¢ (u) is analytic in 
the region A, all the absolute values | e| will be smaller than a given positive number e, 
provided the distance between two consecutive points of division of the curve CND 
is less than the corresponding number 7, and the formula (2) will be established. 
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where f(t), p (t), y (t) are three real functions of the real variable t 
continuous in the interval (a, 8). From the very definition of the 
integral we evidently have 


r= fro emasif OvO a 


Let us suppose, for definiteness, that a< 8; then ¢ — ais the length 
of the path of integration measured from «q, and the general formula 
which gives an upper bound for the absolute value of a definite 
integral becomes 


B 
=f FO leO+HOlar 
or, supposing that f(t) is positive between « and £, 
B 
=f £0|6O+ HE ae 


Applying the law of the mean to this new integral, and indicating 
by é a value of ¢ lying between «a and B, we have also 


B 
i= Ot HOLL f(Odt. 


Setting F(t) = p(t) + (A), this result may also be written in the 
form 


(3) rar [sae 


where » is a complex number whose absolute value is less than or 
equal to unity; this is Darboux’s formula. 

To Weierstrass is due a more precise expression, which has a rela- 
tion to some elementary facts of statics. When ¢ varies from « to £, 
the point with the cgérdinates x = ¢ (t), y = y (t) describes a certain 
curve L. Let (a, Yq), (E Y) °° *» (1s Yr- -- be the points of 
L which correspond to the values a, t,,---,%_1,+-- of t; and let 


mere r Bot) Ste) te = tea), 

WG) G— 4-1) 
ee By (te 1) f (te —1) (tr — te-1) j 

E ie te) 
According to a known theorem, X and Y are the codrdinates of the 
center of gravity of a system of masses placed at the points (a, y,), 
(G45 Ys)9***y r a Yei) +++ OF the curve L, the mass placed at the 
point (a,_1, Yz—ı) being equal to f(t,_1)(% — %-1), where f(¢) is 
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still supposed to be positive. It is clear that the center of gravity 
lies within every closed convex curve C that envelops the curve L. 
When the number of intervals increases indefinitely, the point (X, Y) 
will have for its limit a point whose codrdinates (u, v) are given by 


the equations 

EFO pA dt ESO YE) a 
= = p] 

Oon JEFO dt 

which is itself within the curve C. We can state these two formulæ 

as one by writing 


B 
(4) I= (u + ù) ff l f(t)dt=Z f f(t) dt, 


where Z is a point of the complex plane sitwated within every closed 
convex curve enveloping the curve L. It is clear that, in the general 
case, the factor Z of Weierstrass is limited to a much more restricted 
region than the factor AF (é) of Darboux. 


28. Integrals taken along a closed curve. In the preceding para- 
graphs, it suffices to suppose that f(z) is a continuous function of 
the complex variable z along the path of integration. We shall now 
suppose also that f(z) is an analytic function, and we shall first con- 
sider how the value of the definite integral is affected by the path 
followed by the variable in going from A to B. 

If aw function f(z) is analytic within a closed curve and also on the 
curve itself, the integral f[ f(z)dz, taken around that curve, is equal 
to zero. 

In order to demonstrate this fundamental theorem, which is due 
to Cauchy, we shall first establish several lemmas: 

1) The integrals fdz, fz dz, taken along any closed curve what- 
ever, are zero. In fact, by definition, the integral fdz, taken along 
any path whatever between the two points a, b, is equal to b —a, 
and the integral is zero if the path is closed, since then b =a. As 
for the integral fz dz, taken along any curve whatever joining two 
points a, b, if we take successively é = 2,_,, then {= % ($ 25), 
we see that the integral is also the limit of the sum 


yee et ae S 
: 2 2 2i 


hence it is equal to zero if the curve is closed. 

2) If the region bounded by any curve C whatever be divided 
into smaller parts by transversal curves drawn arbitrarily, the sum 
of the integrals f f(z) dz taken in the same sense along the boundary 
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of each of these parts is equal to the integral f f(z) dz taken along 
the complete boundary C. It is clear that each portion of the auxil- 
Mary curves separates two contiguous regions and must be described 
twice in integration in opposite senses. Adding all these inte- 
grals, there will remain then only the integrals taken along the 
boundary curve, whose sum is the integral i od (#) dz. 

Let us now suppose that the region A is divided up, partly in 
smaller regular parts, which shall be squares having their sides 
parallel to the axes Ox, Oy; partly in irregular parts, which shall be 
portions of squares of which the remaining part lies beyond the 
boundary C. These squares need not necessarily be equal. For ex- 
ample, we might suppose that two sets of parallels to Ox and Oy 
have been drawn, the distance between two neighboring parallels 
being constant and equal to/; then some of the squares thus obtained 
might be divided up into smaller squares by new parallels to the 
axes. Whatever may be the manner of subdivision adopted, let us 
suppose that there are N regular parts and N’ irregular parts; let 
us number the regular parts in any order whatever from 1 to N, and 
the irregular parts from 1 to NV’. Let Z, be the length of the side of 
the ith square and 7; that of the square to which the kth irregular 
part belongs, Z the length of the boundary C, and A the area of a 
polygon which contains within it the curve C. 

Let abcd be the ith square (Fig. 13), let z; be a point taken in its 
interior or on one of its sides, and let z be any point on its boundary. 
Then we have i 

(5) fO=-SFH) =e) een 


z — 2; 


Fircadia 


where |e;| is small, provided that the side of the square is itself 
small. It follows that 


S@= PE)+S A) —- zif C) + al — zi) 
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f(ajdze=f'(2) | zedz+[f@)-—2/@)] |] @+ 4 « (z — 2) dz, 
(ci) Ci) ci) (ei) 
where the integrals are to be taken along the perimeter ¢; of the 
square. By the first lemma stated above, this reduces to the form 


(6) S(@) dz =| a(z — zi) dz. 
(G) 


(4) 
Again, let pgrst be the kth irregular part, let 2, be a point taken 
in its interior or on its perimeter, and let 2 be any point of its 
perimeter. Then we have, as above, 


i AmE: 
(7) IN f i) = f'(z) + E 
z— && 
where e is infinitesimal at the same time as 7;; whence we find 


(8) SI (@) dz =| e(z — zy) dz. 
(Ch) (%) 

Let n be a positive number greater than the absolute values of 
all the factors «e; and ey. The absolute value of z — z; is less than 
1, V2; hence, by (6), we find 
JE dz|<4 ly V2 = 4q V2 wn 
(ci) 
where w; denotes the area of the ith regular part. From (8) we find, 
in the same way, 


f (2) dz|\ <li V2 (4, + are rs) = 44 V2 of + qý V2 are rs, 
(h) 
where w% is the area of the square which contains the kth irregular 
part. Adding all these integrals, we obtain, a fortiori, the inequality 


(9) f(z)dz 

©) 
where \ is an upper bound for the sides 7;. When the number of 
squares is increased indefinitely in such a way that all the sides /, 
and l; approach zero, the sum Jw; + Se; finally becomes less than J. 
On the right-hand side of the inequality (9) we have, then, the product 
of a factor which remains finite and another factor n which can be 
supposed smaller than any given positive number. This can be true 
only if the left-hand side is zero; we have then 


i TO dz = 0. 


<1[4 V2 (So, + So) +A-V2)], 
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29. In order that the preceding conclusion may be legitimate, we must make 
sure that we can take the squares so small that the absolute values of all the 
quantities e;, e will be less than a positive number ņ given in advance, if the 
points z; and z; are suitably chosen.* We shall say for brevity that a region 
bounded by a closed curve y, situated in a region of the plane inclosed by the 
curve C, satisfies the condition (œ) with respect to the number 7 if it is possible 
to find in the interior of the curve y or on the curve itself a point z’ such that 
we always have 


(a FE) —FE)— @—2)L£@)| S |2- zn, 


when z describes the curve y. The proof depends on showing that we can choose 
the squares so small that all the parts considered, regular and irregular, satisfy the 
condition (a) with respect to the number n. 

We shall establish this new lemma by the well-known process of successive 
subdivisions. Suppose that we have first drawn two sets of parallels to the axes 
Ox, Oy, the distance between two adjacent parallels being constant and equal 
to l. Of the parts obtained, some may satisfy the condition (œ), while others 
do not. Without changing the parts which do satisfy the condition (æ), we shall 
divide the others into smaller parts by joining the middle points of the opposite 
sides of the squares which form these parts or which inclose them. If, after 
this new operation, there are still parts which do not satisfy the condition (a), 
we will repeat the operation on those parts, and so on. Continuing in this way, 
there can be only two cases: either we shall end by having only regions which 
satisfy the condition (a), in which case the lemma is proved ; or, however far 
we go in the succession of operations, we shall always find some parts which do 
not satisfy that condition. 

In the latter case, in at least one of the regular or irregular parts obtained 
by the first division, the process of subdivision just described never leads us to 
a set of regions all of which satisfy the condition (a); let A, be such a part. 
After the second subdivision, the part A, contains at least one subdivision A, 
which cannot be subdivided into regions all of which satisfy the condition (a). 
Since it is possible to continue this reasoning indefinitely, we shall have a suc- 


cession of regions 
ATAA Od wabyn 2 OC 


which are squares, or portions of squares, such that each is included in the pre- 
ceding, and whose dimensions approach zero as n becomes infinite. There is, 
therefore, a limit point zọ situated in the interior of the curve or on the curve 
itself. Since, by hypothesis, the function f(z) possesses a derivative f’ (zo) for 
Z = Zo, we can find a number p such that 


| F@) — S C) — @ — %) F Co) | S 112— zol, 


provided that |z — z,| is less than p. Let c be the circle with radius p described 
about the point zọ as center. For large enough values of n, the region A, will 
lie within the circle c, and we shall have for all the points of the boundary of A, 


IFE) — Fo) — (2 — 20) F (20) | = |2 — %ol 7 


* Goursat, Transactions of the American Mathematical Society, 1900, Vol. I, p. 14. 
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Moreover, it is clear that the point z, is in the interior of A, or on the boundary ; 
hence that region must satisfy the condition (a) with respect to n. We are 
therefore led to a contradiction in supposing that the lemma is not true. 


30. By means of a suitable convention as to the sense of integra- 
tion the theorem can be extended also to boundaries formed by 
several distinct closed curves. Let us consider, for example, a func- 
tion f(z) analytic within the region A bounded by the closed curve C 
and the two interior curves C', C", and on these curves themselves 
(Fig. 14). The complete boundary T of the region A is formed by 
these three distinct curves, and we shall say that that boundary is 
described in the positive sense if the region 
A is on the left hand with respect to this 
sense of motion; the arrows on the figure 
indicate the positive sense of description 
for each of the curves. With this agree- 
ment, we have always 


i SO =0, 


Fic. 14 the integral being taken along the complete 

boundary in the positive sense. The proof 

given for a region with a simple boundary can be applied again 

here; we can also reduce this case to the preceding by drawing the 

transversals ab, cd and by applying the theorem to the closed curve 
abmbandepedga (1, § 158). 

It is sometimes convenient in the applications to write the preced- 

ing formula in the form 


[7 Gime J (@) dz + S(@) dz, 
c o) 


Co) 


where the three integrals are now taken in the same sense; that is, 
the last two must be taken in the reverse direction to that indicated 
by the arrows. 

Let us return to the question proposed at the beginning of § 28; 
the answer is now very easy. Let f(z) be an analytic function in a 
region A of the plane. Given two paths AMB, ANB, having the same 
extremities and lying entirely in that region, they will give the same 
value for the integral f f(z) dz if the function f(z) is analytic within 
the closed curve formed by the path AMB followed by the path 
BNA. We shall suppose, for definiteness, that that closed curve 
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does not have any double points. Indeed, since the sum of the two 
integrals along AMB and along BNA is zero, the two integrals along 
AMB and along ANB must be equal. We can state this result again 
as follows: Two paths AMB and ANB, having the same extremities, 
give the same value for the integral f f(z) dz if we can pass from one 
to the other by a continuous deformation without encountering any 
point where the function ceases to be analytic. 

This statement holds true even when the two paths have any num- 
ber whatever of common points besides the two extremities (I, § 152). 
From this we conclude that, when f(z) is analytic in a region 
bounded by a single closed curve, the integral ff(z)dz is equal to 
zero when taken along any closed curve whatever situated in that 
region. But we must not apply this result to the case of a region 
bounded by several distinct closed curves. Let us consider, for exam- 
ple, a function f(z) analytic in the ring-shaped region between two 
concentric circles C, C". Let C" be a circle having the same center 
and lying between C and C'; the integral f f(z) dz, taken along C", 
is not in general zero. Cauchy’s theorem shows only that the value 
of that integral remains the same when the radius of the circle C” 
is varied.* 


* Cauchy’s theorem remains true without any hypothesis upon the existence of 
the function f(z) beyond the region A limited by the curve C, or upon the existence 
of a derivative at each point of the curve C itself. It is sufficient that the function f (z) 
shall be analytic at every point of the region A, and continuous on the boundary C, 
that is, that the value f (Z) of the function in a point Z of C varies continuously with 
the position of Z on that boundary, and that the difference f (Z) —/(z), where z is an 
interior point, approaches zero uniformly with |Z—z|. In fact, let us first suppose 
that every straight line from a fixed point a of A meets the boundary in a single 
point. When the point z describes C, the point a + @ (z— a) (where @ is a real number 
between 0 and 1) describes a closed curve ©” situated in A. The difference between 
the two integrals, along the curves C and C”, is equal to 


ò= f {£@-Ofle-@- a) A- OI} dz, 
O) 


and we can take the difference 1—8 so small that |6| will be less than any given 
positive number, for we can write the function under the integral sign in the form 


S-F iz- (z-a) (1-0)]+ A- A) [z- (z-a) 1- 0)]. 


Since the integral along 0” is zero, we have, then, also 


i St (2 dz=0. 
(C) 


In the case of a boundary of any form whatever, we can replace this boundary by a 
succession of closed curves that fulfill the preceding condition by drawing suitably 


placed transversals. 
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31. Generalization of the formule of the integral calculus. Let f(z) 
be an analytic function in the region A limited by a simple boundary 
curve C. The definite integral 


a) =f oe 


taken from a fixed point z, up to a variable point Z along a path 
lying in the region A, is, from what we have just seen, a definite 
function of the upper limit Z. We shall now show that this function 
(Z) is also an analytic function of Z whose derivative is f(Z). 
For let Z + 2 be a point near Z; then we have 


Z+h 


@(Z+h)—O(Z)= S(@) dz, 


and we may suppose that this last integral is taken along the seg- 
ment of a straight line joining the two points Z and Z +A. If the 
two points are very close together, f(z) differs. very little from f(Z) 
along that path, and we can write 


SQ =LHA)+8 
where |8| is less than any given positive number y, provided that |/| 
is small enough. Hence we have, after dividing by h, 


f S Zth 
(Z +h) — ®(Z) =s +3 f, ô dz. 
Z 


h 


The absolute value of the last integral is less than y|/|, and there- 
fore the left-hand side has for its limit f(7) when / approaches zero. 

If a function F(Z) whose derivative is f(Z) is already known, the 
two functions ® (Z) and F(Z) differ only by a constant (footnote, 
p. 38), and we see that the fundamental formula of integral calculus 
can be extended to the case of complex variables : 


(10) df “F@\de = BEV BES 


This formula, established by supposing that the two functions f(z), 
F(z) were analytic in the region A, is applicable in more general 
cases. It may happen that the function F(z), or both f(z) and F(z) 
at the same time, are multiple-valued; the integral has a precise 
meaning if the path of integration does not pass through any of the 
critical points of these functions. In the application of the formula 
it will be necessary to pick out an initial determination F (z,) of the 
primitive function, and to follow the continuous variation of that 
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function when the variable z describes the path of integration. 
Moreover, if f(z) is itself a multiple-valued function, it will be neces- 
sary to choose, among the determinations of F(z), that one whose 
derivative is equal to the determination chosen for f(z). 

Whenever the path of integration can be inclosed within a region 
with a simple boundary, in which the branches of the two functions 
J(=), F(#) under consideration are analytic, the formula may be 
regarded as demonstrated. Now in any case, whatever may be the 
path of integration, we can break it up into several pieces for which 
the preceding condition is satisfied, and apply the formula (10) to 
each of them separately. Adding the results, we see that the for- 
mula is true in general, provided that we apply it with the necessary 
precautions. 

Let us, for example, calculate the definite integral Te “gm dz, taken 
along any path whatever not passing through the origin, where m is 
a real or a complex number different from — 1. One primitive func- 
tion is 2”+1/(m +1), and the general formula (10) gives 


ži AMEN es am +1 
zm dz = al 10 3 
2 2 = 
L m+1 


0 


In order to remove the ambiguity present in this formula when m 
is not an integer, let us write it in the form : 


Ži emt 1) Log (CAN) eS em +1) Log (2) 
Sauls = . 
f m+1 


0 
The initial value Log (z,) having been chosen, the value of 2” is 
thereby fixed along the whole path of integration, as is also the final 
value Log (z,). The value of the integral depends both upon the 
initial value chosen for Log (z) and upon the path of integration. 
Similarly, the formula 


pL. de = Log [Fœ] — Log [G] 
does not AE any difficulty in interpretation if the function f(z) 
is continuous and does not vanish along the path of integration. 
The point u = f(z) describes in its plane an are of a curve not pass- 
ing through the origin, and the right-hand side is equal to the vari- 
ation of LLog(w) along this arc. Finally, we may remark in passing 
that the formula for integration by parts, since it is a consequence 
of the formula (10), can be extended to integrals of functions of a 


complex variable. 
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32. Another proof of the preceding results. The properties of the 
integral ff(z)dz present a great analogy to the properties of line 
integrals when the condition for integrability is fulfilled (I, § 152). 
Riemann has shown, in fact, that Cauchy’s theorem results im- 
mediately from the analogous theorem relative to line integrals. 
Let f(z2)=X + Yi be an analytic function of z within a region A 
with a simple boundary; the integral taken along a closed curve C 
lying in that region is the sum of two line integrals: 


4) J (@) dz = Xdæ — Ydy + if Ydx + Xdy, 
(C) (C) (C) 


and, from the relations which connect the derivatives of the func- 


Ss ori Ox or 
X Sa. 


ôx dy” oy ox 


we see that both of these line integrals are zero * (I, § 152). 
It follows that the integral J ” f(z) dz, taken from a fixed point z, 
Tir 0 : 4 : 
to a variable point z, is a single-valued function ẹ (z) in the region A. 
Let us separate the real part and the coefficient of i in that function : 
®(z)= Pa, y) + iQ(a, y), 
(®, y) (æ, y) 
A a N= Xdx — Ydy, Q(x, u= Ydx + Xdy. 
(xq Yo) o %) 
The functions P and Q have partial derivatives, 
oP ôP ?Q TI 


oa -EEN L =Y, 


which satisfy the conditions 


U e oP CQ 
ôx y oy Cx 


Consequently, P + Qi is an analytic function of # whose derivative 
is X + Yi or f(2). 

If the function f(z) is discontinuous at a certain number of points 
of A, the same thing will be true of one or more of the functions X, 
Y, and the line integrals P (a, y), Q(x, y) will in general have periods 
that arise from loops described about points of discontinuity (I, § 153). 
The same thing will then be true of the integral Uh f(e)dz. We shall 
resume the study of these periods, after having investigated the nature 
of the singular points of f(z). 


* It should be noted that Riemann’s proof assumes the continuity of the deriva- 
tives 0X/0x, O0Y/éy,---; that is, of f’(z). 
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To give at least one example of this, let us consider the integral fe dz/z. 
After separating the real part and the coefficient of i, we have 


— js Ddr + idy @ Vede + ydy . p œ@vVrdy— ydr 

a+ iy lee aay ke ay? 
The real part is equal to [log (x? + y?)]/2, whatever may be the path followed. 
As for the coefficient of i, we have seen that it has the period 27; it is equal 
to the angle through which the radius vector joining the origin to the point 
(z, y) has turned. We thus find again the various determinations of Log (z). 


II. CAUCHY’S INTEGRAL. TAYLOR’S AND LAURENT’S 
SERIES. SINGULAR POINTS. RESIDUES 


We shall now present a series of new and important results, which 
Cauchy deduced from the consideration of definite integrals taken 
between imaginary limits. 


33. The fundamental formula. Let f(z) be an analytic function in 
the finite region A limited by a boundary T, composed of one or of 
several distinct closed curves, and continuous on the boundary itself. 
If x is a point * of the region A, the function 


Pea Ay 


is analytic in the same region, except at the point z = a. 

With the point x as center, let us describe a circle y with the 
radius p, lying entirely in the region 4; the preceding function is 
then analytic in the region of the plane limited by the boundary T 
and the circle y, and we can apply to it the general theorem ($ 28). 
Suppose, for definiteness, that the boundary T is composed of two 
closed curves C, C' (Fig. 15). Then we have 


f@)dz _ Le DYES se re foe, 


Ga O Ge ue 


where the three integrals are taken in the sense indicated by the 
arrows. We can write this in the form 


a 


@) 


* In what follows we shall often have to consider several complex quantities at the 
same time. We shall denote them indifferently by the letters x, z, u, ---. Unless itis 
expressly stated, the letter « will no longer be reserved to denote a real variable. 
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where the integral ie denotes the integral taken along the total 
boundary T in the positive sense. If the radius p of the circle y is 
very small, the value of f(z) at any point of this circle differs very 


little from f(@): f(2) =S) +8, 


where |8| is very small. Replacing f(#) by this value, we find 


f(z) dz dz ò dz 
= il Tee U ea Cv 
= ea A O =a ene 


The first integral of the right-hand side is easily evaluated; if we 
put z = x + pe”, it becomes 


2m è bt 
dz VA aes 
lal is a a 
Ores 0 P 


The second integral f „8 dz/(z — x) is therefore independent of the 
radius p of the circle y; on the other hand, if |6| remains less than 


Fie. 15 


a positive number y, the absolute value of this integral is less than 
(n/p) 2 Tp = 27. Now, since the function f(z) is continuous for 
z =a, we can choose the radius p so small that » also will be as 
small as we wish. Hence this integral must be zero. Dividing the 
two sides of the equation (11) by 2 mri, we obtain 


i (2) dz 
smh fie 
Qs 


This is Cauchy’s fundamental formula. It expresses the value of the 
function f(z) at any point x whatever within the boundary by means 
of the values of the same function taken only along that boundary. 
Let x + Ax be a point near x, which, for example, we shall suppose 
lies in the interior of the circle y of radius p. Then we have also 


r i 1 2) dz 
J (@ + Az) = > M Fea 
` T) 


Tet 2z — xt — Ax 
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and consequently, subtracting the sides of (12) from the correspond- 
ing sides of this equation and dividing by Az, we find 


ee re I (@) dz 
$) 


Ax 2 mri (2 — x) (2 — x — Ax) 


When Az approaches zero, the function under the integral sign ap- 
proaches the limit f(z)/(z — x). In order to prove rigorously that 
we have the right to apply the usual formula for differentiation, let 
us write the integral in the form 


f(2) dz fede Ax f(z) dz 


©) (2 =x) (2 — a — Ax) ve PS (@— 2)? T (z — x)’ (z — x — Ax) 


Let M be an upper bound for |f(z)| along T, Z the length of the 
boundary, and ô a lower bound for the distance of any point what- 
ever of the circle y to any point whatever of T. The absolute value 
of the last integral is less than MZ|Ax|/8* and consequently ap- 
proaches zero with |Aw|. Passing to the limit, we obtain the result 


1 f(e) dz 


2 Tri T (z — x) 


(13) I @)= 


It may be shown in the same way that the usual method of differ- 
entiation under the integral sign can be applied to this new integral * 
and to all those which can be deduced from it, and we obtain 
successively 

2! f (2) dz 3! f (2) dz 
Wii ’ ry = ‘t 
A ee O= Ori J oe — a) 


“A 
nE — a)” 


and, in general, 
n! f (2) dz 
14 Ona a 5 rs 
at AR 2 Ti Jo — 2) Pri 


Hence, if a function f(z) is analytic in a certain region of the plane, 
the sequence of successive derivatives of that function is unlimited, 
and all these derivatives are also analytic functions in the same 
region. It is to be noticed that we have arrived at this result by 
assuming only the existence of the first derivative. 


Note. The reasoning of this paragraph leads to more general con- 
clusions. Let (z) be a continuous function (but not necessarily 


* The general formula for differentiation under the integral sign will be established 
later (Chapter V). 
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analytic) of the complex variable z along the curve T, closed or not. 
The integral 
d 
F(a) e $ ped £ 


has a definite value for every value of æ that does not lie on the 
path of integration. The evaluations just made prove that the limit 
of the quotient [F(a + Aw) — F (x)]/Ax is the definite integral 


P(e) de 


DE = ze 


when |Ax| approaches zero. Hence F(a) is an analytic function for 
every value of x, except for the points of the curve T, which are in 
general singular points for that function (see § 90). Similarly, we 
find that the nth derivative F®(x) has for its value 


F (x) = mf KIOLA 
T 


(2 pe x)” aril 


F'(“) = 


34, Morera’s theorem. A converse of Cauchy’s fundamental theorem which 
was first proved by Morera may be stated as follows: If a function f(z) of a 
complex variable z is continuous in a region A, and if the definite integral ho S (2) dz, 
taken along any closed curve C lying in A, is zero, then f(z) is an analytic func- 
tion in A. 

For the definite integral F (z) = ie S(t) dt, taken between the two points Zg, Z 
of the region A along any path whatever lying in that region, has a definite 
value independent of the path. If the point z, is supposed fixed, the integral 
is a function of z. The reasoning of § 31 shows that the quotient AF/Az has 
f(z) for its limit when Az approaches zero. Hence the function F(z) is an 
analytic function of z having f(z) for its derivative, and that derivative is 
therefore also an analytic function. 


35. Taylor’s series. Let f(z) be an analytic function in the interior 
of a circle with the center a ; the value of that function at any point 
x within the circle is equal to the sum of the convergent series 


(a) 
sis (x 5 rot sete C—O p(a)+ arte 


(15) 


In the demonstration we can suppose that the function f(z) is 
analytic on the circumference of the circle itself; in fact, if æ is any 
point in the interior of the circle C, we can always find a circle C', 
with center a and with a radius Jess than that of C, which contains 
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the point æ within it, and we would reason with the circle C' just as 
we are about to do with the circle C. With this understanding, æ 
being an interior point of C, we have, by the fundamental formula, 


(12) f(x) = 5 T on 


O E, 


Let us now write 1/(2 — x) in the following way: 


1 1 1 at 
255 ee ee a peas 
Aa ip 2—a—(#%#—a@) a ee ee 

Pp Of 


or, carrying out the division up to the remainder of degree n + 1 in 
x— a, 

1 1 x—a at (@— a) 

z- xv z-a (e-a) (z—a)? 

is (a — a)” A (x — a) +! 


C e ae a 


E 


Let us replace 1/(z — x) in the formula (12') by this expression, 
and let us bring the factors x — a, (x — a)’,-.--, independent of z, 
outside of the integral sign. This gives 


A) IIe Ot dk (ee, 


where the coefficients J,, J,,+--, J, and the remainder FR, have the 
values 
1. af Iz 
E nay e 
os Qe @ 2 Tt Joy(% — E 


16 
oy Il f(2)dz al x — a\"*1 F(z) dz 
J, = rs eal k= 9 7 x” i 
ATON AE L) Pan hoN — @ z— 2 


As n becomes infinite the remainder R, approaches zero. For let 
M be an upper bound for the absolute value of f(z) along the circle 
C,:R the radius of that circle, and r the absolute value of x — a. We 
have |z — x| ÆR — r, and therefore |1/(z — x)| 51/(R — r), when z 
describes the circle C. Hence the absolute value of R, is less than 


I N A W ANTE 
—|— 2 RT = = 5 
27\k R—r R—r\R 
and the factor (7/R)"*1 approaches zero as n becomes infinite. From 


this it follows that f(x) is equal to the convergent series 


fe) =I, TACE a) +--+ +I, (@— a) + 
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Now, if we put æ = a in the formule (12), (13), (14), the boundary 
T being here the circle C, we find 


(a 
h=f@ h=) e n= P, 


The series obtained is therefore identical with the series (15); that 
is, with Taylor’s series. 

The circle C is a circle with center a, in the interior of which the 
function is analytic; it is clear that we would obtain the greatest 
circle satisfying that condition by taking for radius the distance 
from the point a to that singular point of f(z) nearest a. This is 
also the circle of convergence for the series on the right.* 

This important theorem brings out the identity of the two defini- 
tions for analytic functions which we have given (I, § 197, 2d ed.; 
$191, 1st ed.; and II, § 3). In fact, every power series represents 
an analytic function inside of its circle of convergence (§ 8); and, 
conversely, as we have just seen, every function analytic in a circle 
with the.center a can be developed in a power series proceeding 
according to powers of x — a and convergent inside of that circle. 
Let us also notice that a certain number of results previously estab- 
lished become .now almost intuitive; for example, applying the 
theorem to the functions Log(1 + 2) and (1 + 2)”, which are ana- 
lytic inside of the circle of unit radius with the origin as center, 
we find again the formule of §§17 and 18. 

Let us now consider the quotient of two power series f(x)/(z), 
each convergent in a circle of radius R. If the series (æ) does not 
vanish for æ = 0, since it is continuous we can describe a circle of 
radius r = R in the whole interior of which it does not vanish. The 
function f(x)/(a) is therefore analytic in this circle of radius r and 
can therefore be developed in a power series in the neighborhood 
of the origin (I, § 188, 2d ed.; § 183, 1st ed.). In the same way, the 
theorem relative to the substitution of one series in another series 
can be proved, ete. 


Note. Let f(z) be an analytic function in the interior of a circle C 
with the center a and the radius r and continuous on the circle 
itself. The absolute value | f(z)| of the function on the circle is a 
continuous function, the maximum value of which we shall indicate 
by AC(r). On the other hand, the coefficient a, of (æ — a)" in the 


* This last conclusion requires some explanation on the nature of singular points, 
which will be given in the chapter devoted to analytic extension. 
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development of f(z) is equal to f™(a)/n!, that is, to 
1 f fede 
2 Ti Jo — oe 


1 (r) M (r) 
(17) 4, =|4,|<9— ra CAs get rr 


we have, then, 


so that AT(r) is greater than all the products 4,7".* We could use 
MC (7) instead of M in the expression for the dominant function 
(1, § 186, 2d ed.; § 181, 1st ed.). 


36. Liouville’s theorem. If the function f(z) is analytic for every 
finite value of x, then Taylor’s expansion is valid, whatever a may be, 
in the whole extent of the plane, and the function considered is called 
an integral function. From the expressions obtained for the coeffi- 
cients we easily derive the following proposition, due to Liouville: 


Every integral function whose absolute value is always less than a 
fixed number M is a constant. 


For let us develop f(x) in powers of x — a, and let a, be the 
coefficient of (x — a)". It is clear that T(r) is less than M, what- 
ever may be the radius r, and therefore |a,,| is less than M/r”. But 
the radius 7 can be taken just as large as we wish; we have, then, 
a, = 0 if n = 1, and f(x) reduces to a constant f(a). 

More generally, let f(x) be an integral function such that the 
absolute value of f(a)/x” remains less than a fixed number M for 
values of x whose absolute value is greater than a positive number 
R; then the function f(a) is a polynomial of degree not greater than 
m. For suppose we develop f(x) in powers of x, and let a, be the 
coefficient of x”. If the radius r of the circle C is greater than R, we 
have AC(r) < Mr”, and consequently |a,|< Mr"-". If n >m, we 
have then a, = 0, since Mr”-” can be made smaller than any given 
number by choosing 7 large enough. 


37. Laurent’s series. The reasoning by which Cauchy derived 
Taylor’s series is capable of extended generalizations. Thus, let 
J (2) be an analytic function in the ring-shaped region between the 


* The inequalities (17) are interesting, especially since they establish a relation 
between the order of magnitude of the coefficients of a power series and the order of 
magnitude of the function; AT (r) is not, in general, however, the smallest number 
which satisfies these inequalities, as is seen at once when all the coefficients a, are 
real and positive. These inequalities (17) can be established without making use of 
Cauchy’s integral (Méray, Leçons nouvelles sur lV analyse infinitésimale, Vol. I, p. 99). 
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two concentric circles C, C' having the common center a. We shall 
show that the value f(x) of the function at any point x taken in that 
region is equal to the sum of two convergent series, one proceeding in 
positive powers of x — a, the other in positive powers of 1/(a — a).* 

We can suppose, just as before, that the function f(z) is analytic 
on the circles C, C' themselves. Let R, R' be the radii of these circles 
and r the absolute value of x — a;if C’ is the interior circle, we have 
R'<r< R. About v as center let us describe a small circle y lying 
entirely between C and C'. We have the equality 

FS (2) dz = S(@) dz ae ron dz 
Gao Ce te 

the integrals being taken in a suitable sense; the last integral, taken 
along y, is equal to 2 mif (x), and we can write the preceding relation 
in the form 


(8) f@)= 


1 J (@) dz fe 1 IA de 

; = 2 ai Ee 
2 ri O nmi 27 Jin &— 2 
where the integrals are all taken in the same sense. 


Repeating the reasoning of § 35, we find again that we have 


1 f (2) dz 
19 TUPE = 2 — aise — a)” 
o e a ae + 
where the coefficients J,, J,,--+, J,,+++ are given by the formule 
(16). In order to develop the second integral in a series, let us 
notice that 


Wo ery yt 1 1 == Oh T 
Tz ecco Re 2 L— a cane hs 
a= 0 A oa) (2 — a)” 


@—a *" @—2a(@—ay’ 


and that the integral of the complementary term, 


Tale = J aS ag; 


approaches zero when n increases indefinitely. In fact, if M' is the 
maximum of the absolute value of f(z) along C', the absolute value 
of this integral is less than 


1 4 M E 
DATING Me i aie Ey r)? 


* Comptes rendus de l? Académie des Sciences, Vol. XVII. See uvres de Cauchy, 
Ist series, Vol. VIII, p. 115. 
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and the factor R'/r is less than unity. We have, then, also 


wis S@)de Ky, K K. 


z SE 
2 mi (nj te @2—4& @=ap” HG=ar nh 7 


(20) 


where the coefficient K, is equal to the definite integral 


MER. 
(21) = ea (2 — a)" f (2) de. 
(C) 


Adding the two developments (19) and (20), we obtain the proposed 
development of f(a). 

In the formule (16) and (21), which give the coefficients J, and K,, 
we can take the integrals along any circle r whatever lying between C 
and C'and having the point a for center, for the functions under the 
integral sign are analytic in the ring. Hence, if we agree to let the 
index n vary from — œ to+o, we can write the development of 
f(x) in the form 


(22) I@= 5 J,(@ — a)", 


pz n=— o 


where the coefficient J,, 
formula 


íl MOC 
(23) Jn 2 ri lee —a)rtt 


Example. The same function f(x) can have developments which are entirely 
different, according to the region considered. Let us take, for example, a 
rational fraction f(x), of which the denominator has only simple roots with 
different absolute values. Let a,b, c,-+-, l be these roots arranged in the order 
of increasing absolute values. Disregarding the integral part, which does not 
interest us here, we have 

A B Cc L 


1G Vestaers sie one a LOR AiR 


whatever the sign of n, is given by the 


In the circle of radius a about the origin as center, each of the simple frac- 
tions can be developed in positive powers of x, and the development of f(x) is 
identical with that given by Maclaurin’s expansion 


A Jb A L A L 
E SHEE ieee ae vee ee re een ne 


In the ring between the two circles of radii |a| and |b| the fractions 1/(x — b), 
1/(x — c), «++, 1/(x — l) can be developed in positive powers of x, but 1/(@ — a) 
must be developed in positive powers of 1/z, and we have “ 


fey=— (Feet Etta 


B L AAG Aar- 
-(at t par ..+ + 
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In the next ring we shall have an analogous development, and so on. Finally, 
exterior to the circle of radius |/|, we shall have only positive powers of 1/2: 


ASTR RE ERTA Gets FE) Aa R SE hp 
{@= tot EA eA A = +: 


g2 


38. Other series. The proofs of Taylor’s series and of Laurent’s series are 
based essentially on a particular development of the simple fraction 1/(z — 2) 
when the point æ remains inside or outside a fixed circle. Appell has shown that 
we can again generalize these formule by considering a function f(x) analytic 
in the interior of a region A bounded by any number whatever of arcs of 


2- P 


Fig. 16 


circles or of entire circumferences.* Let us consider, for example, a function 
f(x) analytic in the curvilinear triangle PQR (Fig. 16) formed by the three 
arcs of circles PQ, QR, RP, belonging respectively to the three circumferences 
C, C’, 0”. Denoting by t any point within this curvilinear triangle, we have 


1 f(z) dz 1 z) dz 1 z) dz 
a tozza S a i oe i et 
PO T! JQR) MOE) 
Along the arc PQ we can write 
me, pall t— a (z — a)” 1 = 
Z—£ Z—G@ E (z— a} ti z—gz\ąz—a i 


where a is the center of C ; but when z describes the arc PQ, the absolute value 
of (x — a)/(z — a) is less than unity, and therefore the absolute value of the 


integral 
1 if f(z) ( = ae 
2 ri (Pane %\%—4 


approaches zero as n becomes infinite. We have, therefore, 


1 f(z) d 3 
(a) = af FOG = Iyt Tye ato + Ig — at «0, 
(PQ) 


* Acta mathematica, Vol. I, p. 145. 
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where the coefficients are constants whose expressions it would be easy to write 
out. Similarly, along the are QR we can write 


1 1 z—b (z— b)n—1 1 j 


’ 


T == + eee 
L—-z x—bd Co zi (x — b)” x—z\r—b 
where b is the center of C’. Since the absolute value of (z — b)"/(a — b)” ap- 
proaches zero as n becomes infinite, we can deduce from the preceding equation 
a development for the second integral of the form 
1 2) dz K K Ben 
ee Torr Ery ene ek eae on 
Ti Jorn? z—b (x—b) (x — b)” 
Similarly, we find 
1 z) dz L L ID 
¢ 


27% R I =c (x — c)? (x — c)” 


® 


where c is the center of the circle ©”. Adding the three expressions (a), (8), 
(y), we obtain for f(x) the sum of three series, proceeding respectively accord- 
ing to positive powers of x — a, of 1/(x — b), and of 1/(æ — c). It is clear that 
we can transform this sum into a series of which all the terms are rational func- 
tions of x, for example, by uniting all the terms of the same degree in z—a, 
1/(x—b), 1/(e — c). The preceding reasoning applies whatever may be the 
number of arcs of circles. 

It is seen in the preceding example that the three series, (a), (8), (y), are 
still convergent when the point æ is inside the triangle P’Q’R’, and the sum of 
these three series is again equal to the integral 


FS (2) dz 
Z—2 


taken along the boundary of the triangle PQR in the positive sense. Now, when 
the point v is in the triangle P’Q’R’, the function f(z)/(z — z) is analytic in 
the interior of the triangle PQR, and the preceding integral is therefore zero. 
Hence we obtain in this way a series.of rational fractions which is convergent 
when g is within one of the two triangles PQR, P’Q’R’, and for which the sum 
is equal to f(x) or to zero, according as the point x is in the triangle PQR or in the 
triangle PRR. 

Painlevé has obtained more general results along the same lines.* Let us con- 
sider, in order to limit ourselves to a very simple case, a convex closed curve T 
having a tangent which changes continuously and a radius of curvature which 
remains under a certain upper bound. It is easy to see that we can associate 
with each point M of T a circle C tangent to T at that point and inclosing that 
curve entirely in its interior, and this may be done in such a way that the center 
of the circle moves in a continuous manner with M. Let f(z) be a function ana- 
lytic in the interior of the boundary T and continuous on the boundary itself. 
Then, in the fundamental formula 

z 
rozz | 2S 


i z— t 
2 ri N 


, 


* Sur les lignes singulières des fonctions analytiques (Annales de la Faculté de 
Toulouse, 1888). 
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where x is an interior point to I, we can write 


1 il r— a (x — a)” 1 (: — _ 
= z 
z— a 


Zan 226 C2 E=- et 
where a denotes the center of the circle C which corresponds to the point z of 
the boundary ; a is no longer constant, as in the case already examined, but it 
is a continuous function of z when the point M describes the curve r. Never- 
theless, the absolute value of (x — a)/(z — a), which is a continuous function of 
z, remains less than a fixed number p less than unity, since it cannot reach the 
value unity, and therefore the integral of the last term approaches zero as n 
becomes infinite. Hence we have 


(25) F(@) = > a Fie) ae, 


I (z— ajz t 1 
and it is clear that the general term of this series is a polynomial P, (x) of 
degree not greater than n. The function f(x) is then developable in a series of 
polynomials in the interior of the boundary T. 

The theory of conformal transformations enables us to obtain another kind 
of series for the development of analytic functions. Let f(x) be an analytic 
function in the interior of the region A, which may extend to infinity. Suppose 
that we know how to represent the region A conformally on the region inclosed 
by a circle C such that to a point of the region A corresponds one and only 
one point of the circle, and conversely ; let u = ¢ (z) be the analytic function 
which establishes a correspondence between the region A and the circle C hay- 
ing the point u = 0 for center in the u-plane. When the variable u describes 
this circle, the corresponding value of z is an analytic function of u. The same 
is true of f(z), which can therefore be developed in a convergent series of 
powers of u, or of ¢ (z), when the variable z remains in the interior of A. 

Suppose, for example, that the region A consists of the infinite strip included 
between the two parallels to the axis of reals y =+ a. We have seen (§ 22) 
that by putting u = (e7/24 — 1)/(e72/2a + 1) this strip is made to correspond to 
a circle of unit radius having its center at the point u = 0. Every function 
analytic in this strip can therefore be developed in this strip in a convergent 
series of the following form : 


+o ie 1 Q 
ea — 
F) n Tz x 
n=0 e2a 4 1 


39. Series of analytic functions. The sum of a uniformly conver- 
gent series whose terms are analytic functions of z is a continuous 
function of z, but we could not say without further proof that that 
sum is also an analytic function. It must be proved that the sum has 
a unique derivative at every point, and this is easy to do by means 
of Cauchy’s integral. 

Let us first notice that a uniformly convergent series whose terms 
are continuous functions of a complex variable # can be integrated 
term by term, as in the case of a real variable. The proof given in 
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the case of the real variable (I, § 114, 2d ed.; § 174, 1st ed.) applies 


here without change, provided the path of integration has a finite 
length. 


The theorem which we wish to prove is evidently included in the 
following more general proposition : 


Let 
(26) LOHOO HAO: 


be a series all of whose terms are analytic functions in a region A 
bounded by a closed curve T and continuous on the boundary. If the 
series (26) is uniformly convergent on T, it is convergent in every point 
of A, and its sum is an analytic function F(z) whose pth derivative 
is represented by the series formed by the pth derivatives of the terms 
of the series (26). 


Let (z) be the sum of (26) in a point of T; (z) is a continuous 
function of z along the boundary, and we have seen ($ 33, Note) 
that the definite integral 


O 1 LHe) 
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where œ is any point of A, represents an analytic function in the 
region A, whose pth derivative is the expression 


+o 
FAC 
p (2) dz p! 2 ©) 


(g—a)? Qari Je @— 2)? 


(27) F(a)= 


(28) FO (2) = 2 i 


©) 
Since the series (26) is uniformly convergent on I’, the same thing 
is true of the series obtained by dividing each of its terms by z — a, 


and we can write 
T ze z— r 


or again, since f, (z) is an analytic function in the interior of T, 
we have, by formula (12), 


F@)=fA@thE@)t:--th@t: 
Similarly, the expression (28) can be written in the form 
Fo) (x) =j (x) 4+... +f (a) +... 


Hence, if the series (26) is uniformly convergent in a region A of 
the plane, æ being any point of that region, it suffices to apply the 
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preceding theorem to a closed curve T lying in 4 and surrounding 
the point æ. This leads to the following proposition : 


Every series uniformly convergent in a region A of the plane, whose 
terms are all analytic functions in A, represents an analytic function 
F(z) in the same region. The pth derivative of F(z) ts equal to the 
series obtained by differentiating p times each term of the series 
which represents F (2).* 


40. Poles. Every function analytic in a circle with the center @ is 
equal, in the interior of that circle, to the sum of a power series 


(29) LOSA -4 € = 2) +o +4, 2 — 2)" se -s. 
We shall say, for brevity, that the function is regular at the point a, 
or that w is an ordinary point for the given function. We shall call the 
interior of a circle C, described about @ as a center with the radius p, 
the neighborhood of the point a, when the formula (29) is applicable. 
It is, moreover, not necessary that this shall be the largest circle in the 
interior of which the formula (29) is true; the radius p of the neigh- 
borhood will often be defined by some other particular property. 

If the first coefficient A, is zero, we have f(a) = 0, and the point 
a is a zero of the function f(z). The order of a zero is defined in the 
same way as for polynomials; if the development of f(z) commences 
with a term of degree m in z — a, 


S@) = An (2 — @)™ + Anyi@—aytif:.-, (m>0), 


where A„ is not zero, we have 
F(a) = 0, fe (a) = 0, e; oa) == 0, TES (a) Æ 0, 


and the point «a is said to be a zero of order m. We can also write 
the preceding formula in the form 


fe) = (e—a) pE), 

$ (z) being a power series which does not vanish when z = a. Since 
this series is a continuous function of z, we can choose the radius p 
of the neighborhood so small that (z) does not vanish in that 
neighborhood, and we see that the function f(z) will not have any 
other zero than the point æ in the interior of that neighborhood. 
The zeros of an analytic function are therefore isolated points. 

Every point which is not an ordinary point for a single-valued 
function f(z) is said to be a singular point. A singular point a of the 


* This proposition is usually attributed to Weierstrass. 
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function f(z) is a pole if that point is an ordinary point for the re- 
ciprocal function 1/f(z). The development of 1//(z) in powers of 
z — a cannot contain a constant term, for the point a would then be 
an ordinary point for the function f(z). Let us suppose that the 
development commences with a term of degree m in z—a, 


1 
30 =~ = (2 — a)" b(2 


where (z) denotes a regular function in the neighborhood of the 
point æ which is not zero when z = a. From this we derive 


1 i yp (z) 

31 O ee E U 
: ( ) ( ) (z — a)” (2) (2 —a)™ 
where y(z) denotes a regular function in the neighborhood of the 
point a which is not zero when z = a. This formula can be written 
in the equivalent form 

B B B 
0) TO Sat aaa parece gaia omar a0 ei 


Oy = ia)\m—* z—a 


where we denote by P(z— a), as we shall often do hereafter, a 
regular function for =a, and by Bm, B,_1,-+++, B, certain con- 
stants. Some of the coefficients B,, B,,---, B,,_, may be zero, but 
the coefficient B,, is surely different from zero. The integer m is 
called the order of the pole. It is seen that a pole of order m of f(z) 
is a zero of order m of 1/f(z), and conversely. 

In the neighborhood of a pole a the development of f(z) is com- 
posed of a regular part P(z — a) and of a polynomial in 1/(z — a); 
this polynomial is called the principal part of f(z) in the neighbor- 
hood of the pole. When the absolute value of z — a approaches zero, 
the absolute value of f(z) becomes infinite in whatever way the point 
z approaches the pole. In fact, since the function y(z) is not zero for 
z = a, suppose the radius of the neighborhood so small that the 
absolute value of y(z) remains greater than a positive number M in 
this neighborhood. Denoting by r the absolute value of z — a, we 
have | f(z)| > M/r™, and therefore | f(z)| becomes infinite when r 
approaches zero. Since the function y(z) is regular for z = a, there 
exists a circle C with the center @ in the interior of which y(z) is 
analytic. The quotient y (z)/(z — a)” is an analytic function for all 
the points of this circle except for the point @ itself. In the neigh- 
borhood of a pole a, the function f(z) has therefore no other singular 
point than the pole itself; in other words, poles are isolated singular 


points. 
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41. Functions analytic except for poles. Every function which is 
analytic at all the points of a region A, except only for singular 
points that are poles, is said to be analytic except for poles in that 
region.* A function analytic in the whole plane except for poles 
may have an infinite number of poles, but it can have only a finite 
number in any finite region of the plane. The proof depends on a 
general theorem, which we must now recall: If in a finite region A 
of the plane there exist an infinite number of points possessing a 
particular property, there exists at least one limit point in the region 
A or on its boundary. (We mean by limit point a point in every 
neighborhood of which there exist an infinite number of points 
possessing the given property.) This proposition is proved by the 
process of successive subdivisions that we have employed so often. 
For brevity, let us indicate by (E) the assemblage of points con- 
sidered, and let us suppose that the region A is divided into squares, 
or portions of squares, by parallels to the axes Ox, Oy. There will 
be at least one region A, containing an infinite number of points of 
the assemblage (£). By subdividing the region A, in the same way, 
and by continuing this process indefinitely, we can form an infinite 
sequence of regions A, A,,---, A,, --- that become smaller and 
smaller, each of which is contained in the preceding and contains 
an infinite number of the points of the assemblage. All the points of 
A, approach a limit point Z lying in the interior of or on the bound- 
ary of A. The point Z is necessarily a limit point of (F), since there 
are always an infinite number of points of (E) in the interior of a 
circle having Z for center, however small the radius of that circle 
may be. 

Let us now suppose that the function f(z) is analytic except for 
poles in the interior of a finite region A and also on the boundary T 
of that region. If it has an infinite number of poles in the region, 
it will have, by the preceding theorem, at least one point Z situated 
in A or on T, in every neighborhood of which it will have an infinite 
number of poles. Hence the point Z can be neither a pole nor an 
ordinary point. It is seen in the same way that the function f(z) 
can have only a finite number of zeros in the same region. It follows 
that we can state the following theorem : 


Every function analytic except for poles in a finite region A and on 
its boundary has in that region only a finite number of zeros and only 
a finite number of poles. 


* Such functions are said by some writers to be meromorphic. — TRANS. 
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In the neighborhood of any point a, a function f(z) analytic 
except for poles can be put in the form 


(32) JE = C- a)" pE), 


where ¢ (7) is a regular function not zero for # =a. The exponent 
p is called the order of f(z) at the point a. The order is zero if the 
point æ is neither a pole nor a zero for f(z); it is equal to m if 
the point @ is a zero of order m for f(z), and to — n if a is a pole 
of order n for f(2). 


42. Essentially singular points. Every singular point of a single- 
valued analytic function, which is not a pole, is called an essen- 
tially singular point. An essentially singular point æ is isolated 
if it is possible to describe about a as a center a circle C in the 
interior of which the function f(z) has no other singular point 
than the point «æ itself; we shall limit ourselves for the moment 
to such points. 

Laurent’s theorem furnishes at once a development of the func- 
tion f(z) that holds in the neighborhood of an essentially singular 
point. Let C bea circle, with the center a, in the interior of which 
the function f(z) has no other singular point than a; also let ¢ be a 
circle concentric with and interior to C. In the circular ring included 
between the two circles C and c the function f(z) is analytic and 
is therefore equal to the sum of a series of positive and negative 
powers of z — a, 

+o 


(33) JOAS D A,,(@ — a)”. 
This development holds true for all the points interior to the circle 
C except the point a, for we can always take the radius of the circle 
c less than |z — a| for any point # whatever that is different from a 
and lies in C. Moreover, the coefficients A„ do not depend on this 
radius (§ 37). The development (33) contains first a part regular 
at the point a, say P(z — a), formed by the terms with positive 
exponents, and then a series of terms in powers of 1/( — a), 
Aus, vie ink 
L 4 2 4... 4 8 
OD ae a 
This is the principal part of f(z) in the neighborhood of the singular 
point. This principal part does not reduce to a polynomial in 
(z — a)~1, for the point z = « would then be a pole, contrary to the 
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hypothesis.* It is an integral transcendental function of 1/(z — a). 
In fact, let r be any positive number less than the radius of the 
circle C; the coefficient A_,, of the series (84) is given by the 
expression (§ 37) 
1 1 
= z—a)™—' f(z) dz 
AR ori Bi a) I ) ? 


the integral being taken along the circle C' with the center a and 
the radius r. We have, then, 
(35) [Ad | — G(r) 7”, 

where AC(r) denotes the maximum of the absolute value of f(z) 
along the circle C'. The series is then convergent, provided that 
|z —a| is greater than r, and since r is a number which we may 
suppose as small as we wish, the series (34) is convergent for every 
value of z different from a, and we can write 


pe) =P@—a) +4(——); 


where P (z — a) is a regular function at the point a, and G[1/(z — a)] 
an integral transcendental functiont of 1/(z — a). 

When the absolute value of z — a approaches zero, the value of 
J(=) does not approach any definite limit. More precisely, if a circle 
C is described with the point a as a center and with an arbitrary 


radius p, there always exists in the interior of this circle points z for 
which f(z) differs as little as we please from any number given in 
advance (WEIERSTRASS). 

Let us first prove that, given any two positive numbers p and M, 
there exist values of z for which both the inequalities, |z — a| < p, 
|f(#)| >M, hold. For, if the absolute value of f(z) were at most 
equal to M when we have |z —a| <p, AC(7”) would be less than 
or equal to M for r < p, and, from the inequality (35), all the coeffi- 
cients A_,, would be zero, for the product AC(r)r" = Mr” would 
approach zero with v. 

Let us consider now any value A whatever. If the equation 
J(#) =A has roots within the circle C, however small the radius p 


* To avoid overlooking any hypothesis, it would be necessary to examine also the 
case in which the development of f(z) in the interior of C contains only positive 
powers of z—a, the value f(a) of the function at the point a being different from the 
term independent of z— 4 in the series. The point z= a would be a point of discon- 
tinuity for f(z). We shall disregard this kind of singularity, which is of an entirely 
artificial character (see below, Chapter IV). 

t We shall frequently denote an integral function of x by G(x). 
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may be, the theorem is proved. If the equation f(z)—=A does not 
have an infinite number of roots in the neighborhood of the point a, 
we can take the radius p so small that in the interior of the circle C 
with the radius p and the center a this equation does not have any 
roots. The function ¢(z)=1/[ f(#)— A] is then analytic for every 
point z within C except for the point æ; this point a cannot be any- 
thing but an essentially singular point for ¢(z), for otherwise the 
point would be either a pole or an ordinary point for f(z). There- 
fore, from what we have just proved, there exist values of z in the 
interior of the circle C for which we have 


|p (2) >+ or |f(z)—A|l<6 
however small the positive number e may be. 

This property sharply distinguishes poles from essentially singu- 
lar points. While the absolute value of the function f(z) becomes 
infinite in the neighborhood of a pole, the value of f(z) is completely 
indeterminate for an essentially singular point. 

Picard * has demonstrated a more precise proposition by showing 
that every equation f(z)=A has an infinite number of roots in the 
neighborhood of an essentially singular point, there being no excep- 
tion except for, at most, one particular value of A. 


Example. The point z = 0 is an essentially singular point for the function 


: EEI] Lt 
e@=1+-4——+ eco a 
z Wace nl gn 
It is easy to prove that the equation e!⁄ = A has an infinite number of roots 
with absolute values less than p, however small p may be, provided that A is 
not zero. Setting A = r (cos 0 + isin 6), we derive from the preceding equation 


l = logr + i (0 + 2 kr). 


We shall have |z| < p, provided that 


1 
(log r)? + (0 + 2 kr}? = a 
There are evidently an infinite number of values of the integer k which satisfy 
this condition. In this example there is one exceptional value of A, that is, 
A=0. But it may also happen that there are no exceptional values ; such is 
the case, for example, for the function sin (1/z), near z = 0. 


a Tien O 
* Annales de V’Ecole Normale supérieure, 1880. 
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43. Residues. Let a be a pole or an isolated essentially singular 
point of a function f(z). Let us consider the question of evaluating 
the integral f f(z) dz along the circle C drawn in the neighborhood 
of the point a with the center a. The regular part P(z — a) gives 
zero in the integration. As for the principal part G[1/(# — a)], we 
can integrate it term by term, for, even though the point @ is an 
essentially singular point, this series is uniformly convergent. The 
integral of the general term 


ip Ales dz 
CE mii a)” 


is zero if the exponent m is greater than unity, for the primitive 
function —A_m/[(m— 1) (z — a)"-1] takes on again its original 
value after the variable has described a closed path. If, on the con- 
trary, m = 1, the definite integral A_, fdz/(z—a) has the value 
2 7iA_,,as was shown by the previous evaluation made in § 34. We 


have then the result 
271A_, =f J(e) dz, 
(C) 


which is essentially only a particular case of the formula (23) for 
the coefficients of the Laurent development. The coefficient A_, is 
called the residue of the function f(z) with respect to the singular 
point a. 

Let us consider now a function f(z) continuous on a closed 
boundary curve T and having in the interior of that curve T only a 
finite number of singular points a, b, ¢,---, l. Let A, B,C,---, L be 
the corresponding residues; if we surround each of these singular 
points with a circle of very small radius, the integral f f(z)dz, taken 
along T in the positive sense, is equal to the sum of the integrals 
taken along the small curves in the same sense, and we have the 
very important formula 


(36) f Ors miatt), 


which says that the integral f f(z)dz, taken along T in the positive 
sense, is equal to the product of 2 mi and the sum of the residues with 
respect to the singular points of f(z) within the curve T. 

It is clear that the theorem is also applicable to boundaries T com- 
posed of several distinct closed curves. The importance of residues 
is now evident, and it is useful to know how to calculate them rapidly. 
If a point a is a pole of order m for f(z), the product (z — ay” f(z) 
is regular at the point a, and the residue of f(z) is evidently the 
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coefficient of (z — a)"~1 in the development of that product. The 
rule becomes simple in the case of a simple pole; the residue is then 
equal to the limit of the product (z — a) f(z) for z =a. Quite fre- 
quently the function f(z) appears under the form 


_P@) 
Fe) Ey Q (2) 7 
where the functions P (z) and Q(z) are regular for z = a, and P (a) 
is different from zero, while æ- is a simple zero for Q(z). Let 
Q(z)=(—a)R(z); then the residue is equal to the quotient 
P (a)/R (a), or again, as it is easy to show, to P(a)/Q'(a). 


IT. APPLICATIONS OF THE GENERAL THEOREMS 


The applications of the last theorem are innumerable. We shall 
now give some of them which are related particularly to the evalua- 
tion of definite integrals and to the theory of equations. 


44. Introductory remarks. Let f(z) be a function such that the 
product (z — a) f(z) approaches zero with |z — a|. The integral of 
this function along a circle y, with the center a and the radius p, 
approaches zero with the radius of that circle. Indeed, we can write 


f fea =f ¢-910 75; 


If y is the maximum of the absolute value of (z — a) f(z) along the 
circle y, the absolute value of the integral is less than 2 7y, and con- 
sequently approaches zero, since y itself is infinitesimal with p. We 
could show in the same way that, when the product (z — a) f(z) 
approaches zero as the absolute value of z — a becomes infinite, the 
integral bes J (z)dz, taken along a circle C with the center a, ap- 
proaches zero as the radius of the circle becomes infinite. These 
statements are still true if, instead of integrating along the entire 
circumference, we integrate along only a part of it, provided that 
the product (z — a) f(z) approaches zero along that part. 

Frequently we have to find an upper bound for the absolute value 
of a definite integral of the form f’ f(a) da, taken along the axis of 
reals. Let us suppose for definiteness « < b. We have seen above 
(§ 25) that the absolute value of that integral is at most equal to the 
integral KIr |dæx, and, consequently, is less than M (b — a) if M 
is an upper bound of the absolute value of f(x). 
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45, Evaluation of elementary definite integrals. The definite inte- 
gral JE ee («)dx, taken along the real axis, where (a) is a rational 
function, has a sense, provided that the denominator does not vanish 
for any real value of x and that the degree of the numerator is less 
than the degree of the denominator by at least two units. With the 
origin as center let us describe a circle C with a radius R large 
enough to include all the roots of the denominator of F(z), and let 
us consider a path of integration formed by the diameter BA, traced 
along the real axis, and the semicircumference C', lying above the 
real axis. The only singular points of F(z) lying in the interior of 
this path are poles, which come from the roots of the denominator 
of F(z) for which the coefficient of ¢ is positive. Indicating by 
ZR, the sum of the residues relative to these poles, we can then write 


+R 

T F(z) dz + F(z) dz = 2 7izh,. 
—R (C) 

As the radius R becomes infinite the integral along C' approaches 

zero, since the product zF (z) is zero for z infinite; and, taking the 

limit, we obtain 


+o 
J IENE A EA 


ao 


We easily reduce to the preceding case the definite integrals 


Qa * 
i F(sin æ, cos x) da, 
0 


where F is a rational function of sing and cosa that does not 
become infinite for any real value of x, and where the integral is to 
be taken along the axis of reals. Let us first notice that we do not 
change the value of this integral by taking for the limits x, and 
x, + 2m, where x, is any real number whatever. It follows that we 
can take for the limits — 7 and + 7, for example. Now the classic 
change of variable tan (x/2)= ¢ reduces the given integral to the 
integral of a rational function of ¢ taken between the limits — oo 
and + «, for tan (7/2) increases from — œ to + œ when æ increases 
KON Ss pp 10) ET: 

We can also proceed in another way. By putting e" = z we have 
dx = dz/iz, and Eulers formule give 

APL Al 


) sin x = - 
22 Vz 


COS x = 
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so that the given integral takes the form 


A 2 bs 
r(? : NS. 
2 iz 2z Jig 


As for the new path of integration, when æ increases from 0 to 2a 
the variable z describes in the positive sense the circle of unit radius 
about the origin as center. It will suffice, then, to calculate the resi- 
dues of the new rational function of z with respect to the poles 
whose absolute values are less than unity. 

Let us take for example the integral if “etn [(a@— a — OT an, 
which has a finite value if b is not zero. We have 


? 


f(x—a—bi (2—a—bi 
mzet 4 E 
2 ao) 2 hol a) 


Pes Oe OF ae Gao 
Ci (== }) = 


or 
9 ee — g ttai" 


Hence the change of variable e” = z leads to the integral 


AL GOO ahs 
a otta y 


The function to be integrated has two simple poles 
z= Ber re 


and the corresponding residues are — 1 and + 2. If b is positive, 
the two poles are in the interior of the path of integration, and the 
integral is equal to 277; if b is negative, the pole z = 0 is the only 
one within the path, and the integral is equal to — 277. The pro- 
posed integral is therefore equal to + 2 mri, according as b is posi- 
tive or negative. We shall now give some examples which are 
less elementary. 


46. Various definite integrals. Hxample 1. The function e’”/(1 + z?) has the 
two poles + i and —i, with the residues e~™/27 and — e”/27, Let us suppose 
for definiteness that m is positive, and let us consider the boundary formed by 
a large semicircle of radius R about the origin as center and above the real 
axis, and by the diameter which falls along the axis of reals. In the interior of 
this boundary the function e#/(1 + z?) has the single pole z = i, and the integral 
taken along the total boundary is equal to we-™. Now the integral along the 
semicircle approaches zero as the radius R becomes infinite, for the absolute 
value of the product ze’*/(1 + 2?) along that curve approaches zero. Indeed, 
if we replace z by R (cos 8 + isin), we have 


emiz — e—misin 9 + imR cos 0, 


98 THE GENERAL CAUCHY THEORY [Il, § 46 


and the absolute value e-”#sin@ remains less than unity when @ varies from 0 
to m. As for the absolite value of the factor z/(1 + 2°), it approaches zero as 
z becomes infinite. We have, then, in the limit 


+o emx 
it ULETE L 
— %0 Wee wee 


If we replace emis by cos ma + isin mg, the coefficient of 7 on the left-hand side 
is evidently zero, for the elements of the integral cancel out in pairs. Since we 
have also cos(— mx) = cos mz, we 
can write the preceding formula in 
the form 


+2 eos 
ey [dea Sem, 
0 14: x2 2 


Example 2. The function e#/z is 
analytic in the interior of the bound- 
ary ABMB’A’NA (Fig. 17) formed 
by the two semicircles BMB’, A’NA, 
described about the origin as center 
with the radii R and r, and the straight lines AB, B'A’. 

We have, then, the relation 


etx ez T4 er Elz 
if Sus f Sas f Sar f E 
(BMB') a -R 8 (4' NA) Z 


which we can write also in the form 


Ree ; ; : 
Ere — e- wz ee et 

i ier aaa =i Sat f aera 
r 6y (BMB'’) 4 (AINA) a 


When r approaches zero, the last integral approaches — zi; we have, in fact, 


Fic. 17 


ez 1 
—=-=+4 P(2), 
SFE (z) 


where P (z) is a regular function at the origin, so that 


eiz 
f “n= pors f de. 
(AWA) Ara (A'N Ay * 


The integral of the regular part P (z) becomes infinitesimal with the length of 
the path of integration ; as for the last integral, it is equal to the variation of 
Log (z) along A’N A, that is, to — ri. 

The integral along BMB’ approaches zero as R becomes infinite. For if we 
put z = R(cos@ + isin 8), we find 


Elz T 
C if e~ Resin 0 + iR cos0 dg, 
z 0 

(BMB') 


and the absolute value of this integral is less than 


T z 
i e-Rsino d = 2 f Be—-Rsinodg, 
0 0 
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When @ increases from 0 to 7/2, the quotient sin 0/0 decreases from 1 to 
2/7, and we have 
Rsinĝ > ch RO; 
T 
hence 
-2 R0 
e-Rsino<e 7, 


g T 2R sM anp 
(ee Oe m w=- Zhe | =— (1—e 2); 
0 0 2R e mee 


which establishes the proposition stated above. 
Passing to the limit, we have, then (see I, § 100, 2d ed.), 


+2 l p— ia > 
——* de= ri, 
0 gz 


or 


EHzample 3. The integral of the integral transcendental function e-# along 
the boundary OA BO formed by the two radii OA and OB, making an angle of 
45°, and by the arc of a circle AB (Fig. 18), is 
equal to zero, and this fact can be expressed 
as follows: 


R 
f ed + e- 2? dz af e- 2? dz. 
0 (AB) (OB) 


When the radius R of the circle to which 
the arc AB belongs becomes infinite, the in- 
tegral along the arc AB approaches zero. In 
fact, if we put z = R [cos (¢/2) + isin (¢/2)], Fie. 18 
that integral becomes 


iR p= as 
= 2o— R(cos + isin) e 2 dọ, 
0 


and its absolute value is less than the integral 


E f Be Remedy, 
2/0 


As in the previous example, we have 


ug T 
P fe- oodo == f Ze Menoag <= f 2e ™ dọ. 
2/0 2/0 2/0 


The last integral has the value 


T 
2 RoT3 
=p ] e e's 
o aR 


and approaches zero when R becomes infinite. 


7 
7/6 
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Along the radius OB we can put z = p [cos (a/4) + isin (7/4)], which gives 
e-2 = e- iè, and as R becomes infinite we have at the limit (see I, § 135, 2d ed. ; 


§ 134, Ist ed.) 


+o +a a Vr 
ip e— iP? (cos? +7sin 7) dp =f Cae ra 
+o 


e- i?dp = M osa isin”) 
if reais ie Degree 


Equating the real parts and the coefficients of i, we obtain the values of 
Fresnel’s integrals, 


na EN tin p2d sie 
(8) f aeey? h eey 


47. Evaluation of T (p)T(1— p). The definite integral 


{= 
o l+ 


where the variable z and the exponent p are real, has a finite value, provided 
that p is positive and less than one; it is equal to the product T (p)T (1 — p).* 
In order to evaluate this integral, let 
us consider the function z? —!/(1 + 2), 
which has a pole at the point z =— 1 
and a branch point at the point 
z=0. Let us consider the boundary 
abmb’a’na (Fig. 19) formed by the 
two circles.C and C’, described about 
the origin with the radii r and p re- 
spectively, and the two straight lines 
ab and a’b’, lying as near each other 
as we please above and below a cut 
along the axis Ox. The function 
zp—1/(1+ z) is single-valued within 
this boundary, which contains only 
one singular point, the pole z =— 1. 
In order to calculate the value of the 
integral along this path, we shall agree to take for the angle of z that one 
which lies between 0 and 27. If R denotes the residue with respect to the 
pole z =— 1, we have then 


gp-1 zgp—-1dz zp—-l zp-1 dz 
il : wet f i af a+ f L R 
DATE (C) e mo E ct? 


The integrals along the circles C and C’ approach zero as r becomes infinite 
and as p approaches zero respectively, for the product z?/(1+ z) approaches 
zero in either case, since 0 < p <1. 


or, again, 


Mi 27 / * Replace ¢ by 1/(1+ 2) in the last formula of § 135, Vol. I, 2d ed.; § 134, Ist ed. 


The formula (39), derived by supposing p to be real, is correct, provided the real part 
of p lies between 0 and 1. 
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Along ab, z is real. For simplicity let us replace z by æ. Since the angle of 
z is zero along ab, z?—1 is equal to the numerical value of 2-1), Along ab’ 
also z is real, but since its angle is 27, we have 


zZp-1 — e(p—l)dogx +2 ri) — eTil(p—l)yr-—l1, 


The sum of the two integrals along ab and along b'a’ therefore has for its limit 


[1 — &t(p-v] 


The residue R is equal to (— 1)?—1, that is, to e2 -Dri if m is taken as the 
angle of — 1. We have, then, 


l+  1— @mio-1) e-W@-)m_ e(p-l)mi sin (p — Ir 


ine ap-1 2 miep —D rt 2 art -rT 
0 


or, finally, 
+œ j=l 
(39) sae A 
i 1+2 sin pr 


48. Application to functions analytic except for poles. Given two 
functions, f(z) and ¢ (z), let us suppose that one of them, f(z), is 
analytic except for poles in the interior of a closed curve C, that the 
other, ¢ (2), is every where analytic within the same curve, and that the 
three functions f(z), f'(z), p (Z) are continuous on the curve C; and 
let us try to find the singular points of the function ¢(z)f"(z)/f(z) 
within C. A point a which is neither a pole nor a zero for f(z) is 
evidently an ordinary point for the function f'(z)/f(z) and conse- 
quently for the function ¢$(z)/"'(z)/f(z). If a point a is a pole or a 
zero of f(z), we shall have, in the neighborhood of that point, 


AOISE ov) 
where p denotes a positive or negative integer equal to the order of 
the function at that point (§ 41), and where y (z) is a regular func- 
tion which is not zero for z = a. Taking the logarithmic derivatives 
on both sides, we find 

FQ_ «ve, 

Fe) ee Ve) 
Since, on the other hand, we have, in the neighborhood of the point a, 

O=O- PA 

it follows that the point a is a pole of the first order for the product 
(2) f'(z)/f(z), and its residue is equal to wp (a), that is, to mp (a), 


if the point @ is a zero of order m for f(z), and to — nọ (a) if the 
point @ is a pole of order n for f(z). Hence, by the general theorem 
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a 


of residues, provided there are no-roots of f(z) on the curve C, we 
have 
1 Tie) ee ine 

(40) oat] 20 Gy ea HOO: 
where a is any one of the zeros of f(z) inside the boundary C, b any 
one of the poles of f(z) within C, and where each of the poles and 
zeros are counted a number of times equal to its degree of multi- 
plicity. The formula (40) furnishes an infinite number of relations, 
since we may take for œ (+) any analytic function. 

Let us take in particular ¢(z)=1; then the preceding formula 
becomes 


is, alee (PA, 

(41) N—F Dart Jo, FO) dz, 
where N and P denote respectively the number of zeros and the 
number of poles of f(z) within the boundary C. This formula leads 
to an important theorem. In fact, f'(2)/f (œ) is the derivative of 
Log [f(z)]; to calculate the definite integral on the right-hand side 
of the formula (41) it is therefore sufficient to know the variation of 


log | f(#)|+ ¢ angle [ f(z) ] 


when the variable z describes the boundary C in the positive sense. 
But | f(z)| returns to its initial value, while the angle of f(z) increases 
by 2 Kr, K being a positive or negative integer. We have, therefore, 


(42) ya pee eee Za 


, 


2 rt 


that is, the difference N — P is equal to the quotient obtained by the 
division of the variation of the angle of f(z) by 2m when the variable 
z describes the boundary C in the positive sense. 

Let us separate the real part and the coefficient of ¢ in f(z): 


F) ZNE 


When the point z = æ + yi describes the curve C in the positive 
sense, the point whose coördinates are X, Y, with respect to a system 
of rectangular axes with the same orientation as the first system, 
describes also a closed curve C,, and we need only draw the curve 
C, approximately in, order to deduce from it by simple inspection 
the integer K. In fact, it is only necessary to count the number of 
revolutions which the radius vector joining the origin of coördinates 
to the point (X, Y) has turned through in one sense or the other. 
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We can also write the formula (42) in the form 


(48) N r= fa arctan (=) _ 1 Xd¥— vax 
20 (©) X 2 T © Xx? abe y2 


Since the function Y/X takes on the same value after z has described 
the closed curve C, the definite integral 


J Xar Yax 
2 
ayaa We 


is equal to 7I(¥Y/X), where the symbol /(Y/X) means the index of 
the quotient Y/X along the boundary C, that is, the excess of the 
number of times that that quotient becomes infinite by passing from 
+ «© to —o over the number of times that it becomes infinite by 
passing from — œ to + œ (I, §§ 79, 154, 2d ed.; §§ 77, 154, 1st ed.). 
We can write the formula (43), then, in the equivalent form 


(44) n—p=51(5)- 


49. Application to the theory of equations. When the function f(z) 
is itself analytic within the curve C, and has neither poles nor zeros 
on the curve, the preceding formule contain only the roots of the 
equation f(z) = 0 which lie within the region bounded by C. The 
formule (42), (43), and (44) show the number N of these roots by 
means of the variation of the angle of f(z) along the curve or by 
means of the index of Y/X. 

If the function f(z) is a polynomial in z, with any coefficients 
whatever, and when the boundary C is composed of a finite number 
of segments of unicursal curves, this index can be calculated by ele- 
mentary operations, that is, by multiplications and divisions of 
polynomials. In fact, let AB be an arc of the boundary which can be 
represented by the expressions 


t= $(¢), YS y(t), 


where $(¢) and y(t) are rational functions of a parameter ¢ which 
varies from « to B as the point (a, y) describes the arc AB in the 
positive sense. Replacing z by $(¢)+ iy (t) in the polynomial f(z), 


we have S@=RO+ RO, 


where R (t) and R, (#) are rational functions of ¢ with real coefficients. 
Hence the index of Y/X along the arc AB is equal to the index of 
the rational function R,/R as t varies from « to £, which we already 
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know how to calculate (I, § 79, 2d ed.; § 77, 1st ed.). If the bound- 
ary C is composed of segments of unicursal curves, we need only 
calculate the index for each of these segments and take half of their 
sum, in order to have the number of roots of the equation f(z)= 0 
within the boundary C. 


Note. D’Alembert’s theorem is easily deduced from the preceding 
results. Let us prove first a lemma which we shall have occasion to 
use several times. Let F(z), ®(z) be two functions analytic in the 
interior of the closed curve C, continuous on the curve itself, and 
such that along the entire curve C we have |®(z)|<|F(¢)|; under 
these conditions the two equations 

F(@)=0, F(z)+ @(2)=0 
have the same number of roots in the interior of C. For we have 

: ee 2 

F@)+0@=F@(14+56| 
As the point z describes the boundary C, the point Z = 1 + ®(z)/F(z) 
describes a closed curve lying entirely within the circle of unit radius 
about the point Z = 1 as center, since |Z —1|<1 along the entire 
curve C. Hence the angle of that factor returns to its initial value 
after the variable z has described the boundary C, and the variation 
of the angle of F(z) + ®(z) is equal to the variation of the angle of 
F(z). Consequently the two equations have the same number of 
roots in the interior of C. 


Now let f(z) be a polynomial of degree m with any coefficients 
whatever, and let us set 
Rea A, D(z) =A "TIH. -o H Am S(@) =F (2) + (2). 
Let us choose a positive number F so large that we have 
Ad, [4a 1 Anj 4 

oZ A, Re Ane 
Then along the entire circle C, described about the origin as center 
with a radius greater than R, it is clear that |®/F|<1. Hence the 
equation f(z)= 0 has the same number of roots in the interior of 
the circle C as the equation F(z) = 0, that is, m. 


free ei 


50. Jensen’s formula. Let f(z) be an analytic function except for poles in the 
interior of the circle C with the radius r about the origin as center, and ana- 
lytic and without zeros on C. Let a, d,,+++, An be the zeros, and Dis 025.22 ty Üm 
the poles, of f(z) in the interior of this circle, each being counted according to 
its degree of multiplicity. We shall suppose, moreover, that the origin is neither 
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a pole nor a zero for f(z). Let us evaluate the definite integral 
(45) I= (es Log L/(e)] 2 z, 


taken along C in the positive sense, supposing that the variable z starts, for 
example, from the point z = r on the real axis, and that a definite determina- 
tion of the angle of f(z) has been selected in advance. Integrating by parts, 
we have 

D F) 

(46) I = {Log (2) Log [/(@)]}ccy — f Log (2) == de, 
(0) J2) 

where the first part of the right-hand side denotes the increment of the product 
Log (z) Log [f(z)] when the variable z describes the circle C. If we take zero 
for the initial value of the angle of z, that increment is equal to 


(log r + 2 ri) {Log [f(r)] + 2 ri(n— m)} — logr Log [F (r)] 
= 2mi Log [f(r)] + 227i (n — m) logr — 4 (n — m) r?. 


In order to evaluate the new definite integral, let us consider the closed 
curve T, formed by the circumference C, by the circumference c described 
about the origin with the infinitesimal radius p, and by the two borders ab, 
a'b of a cut made along the real axis from the point z = p to the point z =r 
(Fig. 19). We shall suppose for definiteness that f(z) has neither poles nor 
zeros on that portion of the axis of reals. If it has, we need only make a cut 
making an infinitesimal angle with the axis of reals. The function Logz is 
analytic in the interior of T, and according to the general formula (40) we 
have the relation 


wana! v O 
Sa. Ba & a ae Aye an da + f EO dz 


f (2) Ay My +++ Un 
+ Log (2) —— dz = 2 mi Log | ~_*_——}. 
O° 76 ib, eo, 
The integral along the circle ¢ approaches zero with p, for the product 
z Logz is infinitesimal with p. On the other hand, if the angle of z is zero 
along ab, it is equal to 27 along a/b’, and the sum of the two corresponding 
integrals has for limit 


afer EROE RS Log [f (r)] + 2 ri Log [f(0)]. 
TO 


The remaining portion is 


i Log (z) T dz = 2 mi Log ooo 2 ri Log Fal 


and the formula (46) becomes 


. . A Ao * `+ An 
I =27i(n—m) logr + 2 ri Log [f (0)] — 2 mi Log ae 
wi m 


) 4 (n — m) 7. 


In order to integrate along the circle C, we can put z = re’? and let p vary 
from 0 to 27. It follows that dz/z = idọ. Let f(z) = Reit, where R and ® are 
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continuous functions of ¢ along C. Equating the coefficients of i in the preced: 


ing relation, we obtain Jensen’s formula * 
pn —m Did, ++ P|. 


1 20 
— = 10g 0 log 
(47) zf “log Rag = log|/(0)| + loge 7h 


in which there appear only ordinary Napierian logarithms, 
When the function f(z) is analytic in the interior of C, it is clear that the 
product b,b, -+ + bn should be replaced by unity, and the formula becomes 


1 2m yn 
— log R dọ = log |f (0 log 
(48) sz f, los Bag =log|F(0)| + los) — 


1 Uy °° ° An 


This relation is interesting in that it contains only the absolute values of the 
roots of f(z) within the circle C, and the absolute value of f(z) along that circle 
and for the center of the same circle. 


51. Lagrange’s formula. Lagrange’s formula, which we have already 
established by Laplace’s method (I, § 195, 2d ed.; § 189, 1st ed.), 
can be demonstrated also very easily by means of the general 
theorems of Cauchy. The process which we shall use is due to 
Hermite. 

Let f(z) be an analytic function in a certain region D containing 
the point a. The equation 


(49) F(z)= z — a — af(z)=0, 


where ais a variable parameter, has the root z = a, for æ = 0.t Let 
us suppose that a # 0, and let C be a circle with the center a and 
the radius r lying entirely in the region D and such that we have 
along the entire circumference |af(z)|<|z—a|. By the lemma 
proved in § 49 the equation F’(z)= 0 has the same number of roots 
within the curve C as the equation z — a = 0, that is, a single root. 
Let ¢ denote that root, and let I (z) be an analytic function in the 
circle ¢. 

The function II (#)/#'(z) has a single pole in the interior of C, at 
the point z = @, and the corresponding residue is I (£)/F"(é). From 
the general theorem we have, then, 


II (¢) f il if II (z) dz i T II (z) dz 
PQ) Zt Joy F) 21 Jig, % — & "af (@) 


In order to develop the integral on the right in powers of a, we 
shall proceed exactly as we did to derive the Taylor development, 


* Acta mathematica, Vol. XXII. 


f It is assumed that f (a) is not zero, for otherwise F(z) would vanish when z= a for 


any value of œ and the following developments would not yield any results of 
interest. — TRANS. 
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and we shall write 


= Se L af (2) 

2—a—af(z) z-a ean 
op, 1 af(z)|"t* 
Mine =a) j PEA E) E = 2] 


Substituting this value in the integral, we find 


II () 
TO) 
where 


E 1 I (2) dz ae pie [ f(z) PI (2 )de 
ea E= i ONE Te ye 


Ree i II (z) [LE ae 
BES Qari Kon? — @ — af (2) le —a aa 


Let m be the maximum value of the absolute value of af(z) along 
the circumference of the circle C; then, by hypothesis, m is less 
than r. If M is the maximum value of the absolute value of II (2) 


ed ee a Len ay 


|Z Fay eer 


? 
Toe 


along C, we have 1 /m\"+12 4rM 
2 m 


which shows that R„,ı approaches zero when n increases indefinitely. 
Moreover, we have, by the definition of the coefficients J,, J,,-++, Jms 
- and the formula (14), 
a 
a ee Mee eg 


n! ar 


TORO 
whence we obtain the following development in series : 


(50) P=) + Sa HOLON. 


We can write this expression in a somewhat different form. If we 
take II (x) = ®(z)[1 — af"(z)], where ®(z) is an analytic function in 
the same region, the left-hand side of the equation (50) will no longer 
contain @ and will reduce to @(g). As for the right-hand side, we 
observe that it contains two terms of degree n in a, whose sum is 


o qo LON Gada t OLFOY LO} 
=Z ZOOO + OM FOMFOY 
= na (APOL 


a” 


ape 
ere LT 
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and we find again Lagrange’s formula in its usual form (see I, 
formula (52), §195, 2d ed.; § 189, 1st me 


CO MOI Es 


We have supposed that we have |a@f(z)|<~7 along the circle C, 
which is true if |a| is small enough. In order to find the maximum 
value of |a|,.let us limit ourselves to the case where f(z) is a poly- 
nomial or an integral function. Let AC(7) be the maximum value of 
z)| along the circle C described about the point a as center with the 
radius r. The proof will apply to this circle, provided |a| IT (r) <r. 
We are thus led to seek the maximum value of the quotient r/ I€ (r), 
as ” varies from 0 to +æ. This quotient is zero for r = 0, for if 
I(r) were to approach zero with r, the point z = a would be a zero 
for f(z), and F(z) would vanish for z = a. The same quotient is 
also zero for r = œ, for otherwise f(z) would be a polynomial of the 
first degree (§ 36). Aside from these trivial cases, it follows that 
r/R (r) passes through a maximum value y for a value r, of r. The 
reasoning shows that the equation (49) has one and only one root ¢ 
such that |—a|<~*,, provided |a|<y. Hence the developments 
(50) and (51) are applicable so long as |@| does not exceed u, pro- 
vided the functions II(z) and ®(z) are themselves analytic in the 
circle C, of radius 7,. 


(51) ®Q)=e(a) +5 5 O(a) f(a) +++ + 


n! — 


Example. Let f(z) = (z? —1)/2; the equation (49) has the root 
1 —V1— 2aa + a 


a 


E 


which approaches a when @ approaches zero. Let us put II(z)=1. Then the 
formula (50) takes the form 


+o 
1 ar Caray 
52 —— = ] - 1 nX, 
ga V1— 24a + æ aha a = > »(2), 


where X, is the nth Legendre’s polynomial (see I, §§ 90, 189, 2d ed.; §§ 88, 
184, Ist ed.). In order to find out between what limits the formula is valid, let 
us suppose that a is real and greater than unity. On the circle of radius r we 
have evidently AC(r) = [(a + r)? — 1]/2, and we are led to seek the maximum 
value of 2r/[(a + r)?—1] as r increases from 0 to +œ. This maximum is 
found for r= Va? —1 1, and it is equal to a — Va? —1. If, however, æ lies 
between —1 and +1, we find by a quite elementary calculation that 


?4+1— a? 

2V1— a? 

The maximum of 2r V1— a?/(r? + 1— a?) occurs when r = V1 — a?, and it is 
equal to unity. 


I(r) = 
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It is easy to verify these results. In fact, the radical V1— 2aa + a®, con- 
sidered as a function of a, has the two critical points a+ Va?—1. If a> ile 
the critical point nearest the origin is a — Va? — 1. When a lies between — 1 
and + 1, the absolute value of each of the two critical points a + i V1— a? is 
unity. 

In the fourth lithographed edition of Hermite’s lectures will be found (p. 185) 
a very complete discussion of Kepler’s equation z — a = sinz by this method. 
His process leads to the calculation of the root of the transcendental equation 
e (r — 1) = e-"(r + 1) which lies between 1 and 2. Stieltjes has obtained the 
values 


rı = 1.199678640257734, u = 0.6627434193492. 


52. Study of functions for infinite values of the variable. In order 
to study a function f(z) for values of the variable for which the 
absolute value becomes infinite, we can put z =1/z' and study the 
function f(1/z') in the neighborhood of the origin. But it is easy to 
avoid this auxiliary transformation. We shall suppose first that we 
can find a positive number R such that every finite value of z whose 
absolute value is greater than R is an ordinary point for f(z). If we 
describe a circle C about the origin as center with a radius R, the 
function f(z) will be regular at every point at a finite distance 
lying outside of C. We shall call the region of the plane exterior 
to C a neighborhood of the point at infinity. 

Let us consider, together with the circle C, a concentric circle C' 
with a radius R'> R. The function f(z), being analytic in the 
circular ring bounded by C and C’, is equal, by Laurent’s theorem, 
to the sum of a series arranged according to integral positive and 
negative powers of z, 

+o 
the coefficients A_,, of this series are independent of the radius R', 
and, since this radius can be taken as large as we wish, it follows 
that the formula (53) is valid for the entire neighborhood of the point 
at infinity, that is, for the whole region exterior to C. We shall now 
distinguish several cases : 

1) When the development of f(z) contains only negative powers 
of z, 

i E T Cy pe ig 

(54) fe)=4,t 4S HAt twa tions 
the function f(z) approaches A, when |z| becomes infinite, and we 
say that the function f(z) is regular at the point at infinity, or, 
again, that the point at infinity is an ordinary point for f(z). If the 
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coefficients A,, A,,-++, 4m—1 are zero, but A,, is not zero, the point 
at infinity is a zero of the mth order for f(z). 

2) When the development of f(z) contains a finite number of 
positive powers of z, 


(53) f@)= Baa + Bye tbo 


1 1 
PRTA ea apt gtne 80%) 


where the first coefficient B„ is not zero, we shall say that the point 
at infinity is a pole of the mth order for f(z), and the polynomial 
Bye" +++++ Be is the principal part relative to that pole. When 
z| becomes infinite, the same thing is true of | f(z)|, whatever may 
be the manner in which z moves. 

3) Finally, when the development of f(z) contains an infinite 
number of positive powers of z, the point at infinity is an essentially 
singular point for f(z). The series formed by the positive powers of 
z represents an integral function G(z), which is the principal part 
in the neighborhood of the point at infinity. We see in particular 
that an integral transcendental function has the point at infinity as 
an essentially singular point. 

The preceding definitions were in a way necessitated by those 
which have already been adopted for a point at a finite distance. 
Indeed, if we put z = 1/z', the function f(z) changes to a function of 
z', o(z')=f(1/z'), and it is seen at once that we have only carried 
over to the point at infinity the terms adopted for the point z'= 0 
with respect to the function $(z'). Reasoning by analogy, we might 
be tempted to call the coefficient A_, of z, in the development (53), 
the residue, but this would be unfortunate. In order to preserve the 
characteristic property, we shall say that the residue with respect to 
the point at infinity is the coefficient of 1/z with its sign changed, 
that is, — A,. This number is equal to 


Ld J è 
A 


where the integral is taken in the positive sense.along the boundary 
of the neighborhood of the point at infinity. But here, the neighbor- 
hood of the point at infinity being the part of the plane exterior to 
C, the corresponding positive sense is that opposite to the usual 
sense. Indeed, this integral reduces to 


1 Aide ad 


ie a 1 z 
2 mri C z 2 mi I8 Xoy 
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and, when z describes the circle C in the desired sense, the angle of 
z diminishes by 27, which gives — A, as the value of the integral. 
It is essential to observe that it is entirely possible for a function 
to be regular at the point at infinity without its residue being zero; 
for example, the function 1 + 1/z has this property. 
If the point at infinity is a pole or a zero for f(z), we can write, 
in the neighborhood of that point, 


SO = Ät, 
where u is a positive or negative integer equal to the order of the 
function with its sign changed, and where ¢$(z) is a function which 
is regular at the point at infinity and which is not zero for z = œ. 
From the preceding equation we deduce 


£@Q _#, 8, 

S@) # ) 
where the function ¢'(z)/(z) is regular at the point at infinity but 
has a development commencing with a term of the second or a higher 
degree in 1/z. The residue of f’(z)/f(z) is then equal to — p, that 
is, to the order of the function f(z) at the point at infinity. The state- 
ment is the same as for a pole or a zero at a finite distance. 

Let f(z) be a single-valued analytic function having only a finite 
number of singular points. The convention which has just been 
made for the point at infinity enables us to state in a very simple 
form the following general theorem : 


The sum of the residues of the function f(z) in the entire plane, 
the point at infinity included, is zero. 

The demonstration is immediate. Describe with the origin as 
center a circle C containing all the singular points of f(z) (except 
the point at infinity). The integral f f(z)dz, taken along this circle 
in the ordinary sense, is equal to the product of 2 mi and the sum 
of the residues with respect to all the singular points of f(z) at a 
finite distance. On the other hand, the same integral, taken along 
the same circle in the opposite sense, is equal to the product of 2 mi 
and the residue relative to the point at infinity. The sum of the two 
integrals being zero, the same is true of the sum of the residues. 

Cauchy applied the term total residue (résidu intégral) of a func- 
tion f(z) to the sum of the residues of that function for all the 
singular points at a finite distance. When there are only a finite 
number of singular points, we see that the total residue is equal to 
the residue relative to the point at infinity with its sign changed. 
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Example. Let LAO 
ONS ae) 


where P(z) and Q(z) are two polynomials, the first of degree p, the 
second of even degree 2g. If R is a real number greater than the 
absolute value of any root of Q(z), the function is single-valued out- 
side of a circle C of radius R, and we can write 


FE) = aI (2), 


where $(#) is a function which is regular at infinity, and which is 
not zero for z = œ. The point at infinity is a pole for f(z) if p > q, 
and an ordinary point if p = g. The residue will certainly be zero 
if p is less than g — 1. 


IV. PERIODS OF DEFINITE INTEGRALS 


53. Polar periods. The study of line integrals revealed to us that 
such integrals possess periods under certain circumstances. Since 
every integral of a function f(z) of a complex variable z is a sum of 
line integrals, it is clear that these integrals also may have certain 
periods. Let us consider first an analytic function f(z) that has only 
a finite number of isolated singular points, poles, or essentially 
singular points, within a closed curve C. This case is absolutely 
analogous to the one which we studied for line integrals (I, § 153), 
and the reasoning applies here without modification. Any path that 
can be drawn within the boundary C between the two points z Z 
of that region, and not passing through any of the singular points 
of f(z), is equivalent to one fixed path joining these two points, 
preceded by a succession of loops starting from z, and surrounding 
one or more of the singular points a,, a,,---,@, of f(z). Let A,, 4,, 
+++, A, be the corresponding residues of f(z); the integral f f(z) dz, 
taken along the loop surrounding the point a,, is equal to + 2 7iA,, 
and similarly for the others. The different values of the integral 
Fe) dz are therefore included in the expression 


Z 
(56) J FE) dz = HZ) + 2 mi (m,A, + m,A, + oe + MrAn), 


where F(Z) is one of the values of that integral corresponding to 
the determined path, and m,, m, +». are arbitrary positive or nega- 
tive integers; the periods are 


271A, 27iA,, toy 2 71A,. 
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In most cases the points æ, a,, +++, a, are poles, and the periods 
result from infinitely small circuits described about these poles; 
whence the term polar periods, which is ordinarily used to distin- 
guish them from periods of another kind mentioned later. 

Instead of a region of the plane interior to a closed curve, we may 
consider a portion of the plane extending to infinity; the function 
J(#) can then have an infinite number of poles, and the integral an 
infinite number of periods. If the residue with respect to a singu- 
lar point æ of f(z) is zero, the corresponding period is zero and the 
point a is also a pole or an essentially singular point for the integral. 
But if the residue is not zero, the point a is a logarithmic critical 
point for the integral. If, for example, the point a is a pole of the 
mth order for f(z), we have in the neighborhood of that point 


Bn- cae 
LO-G See ea ee 


and therefore 


q By, 
if P ETE (m — 1) (z — a)” aro aa ar By BORE — a) 


a 
E oie 


o 


where C is a constant that depends on the lower limit of integration 
z, and on the path followed by the variable in integration. 

When we apply these general considerations to rational functions, 
many well-known results are at once apparent. Thus, in order that 
the integral of a rational function may be itself a rational function, 
it is necessary that that integral shall not have any periods; that is, 
all its residues must be zero. That condition is, moreover, sufficient. 


The definite integral z de 
Hh Z= 
0 


has a single critical point z = a, and the corresponding period is 
2i; it is, then, in the integral calculus that the true origin of the 
multiple values of Log(z — a) is to be found, as we have already 
pointed out in detail in the case of f dz/z ($ 31). 

Let us take, in the same way, the definite integral 


r@= | Ty 


it has the two logarithmic critical points + ¢ and — i, but it has only 
the single period m. If we limit ourselves to real values of the 
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variable, the different determinations of arc tan x appear as so many 
distinct functions of the variable x. We see, on the contrary, how 
Cauchy’s work leads us to regard them as so many distinct branches 
of the same analytic function. 


Note. When there are more than three periods, the value of the definite 
integral at any point z may be entirely indeterminate. Let us recall first the 
following result, taken from the theory of continued fractions*: Given a real 
irrational number a, we can always find two integers p and q, positive or nega- 
tive, such that we have |p + ga|<e, where e is an arbitrarily preassigned 
positive number. 

The numbers p and q having been selected in this way, let us suppose that 
the sequence of multiples of p + ga is formed. Any real number A is equal to 
one of these multiples, or lies between two consecutive multiples. We can 
therefore find two integers m and n such that |m + næ — A| shall be less than e 

With this in mind, let us now consider the function 

fe) = (= pee eee =): 


Tomie a 72 AEG ASG 


where a, b, c, d are four distinct poles and a, # are real irrational numbers. 
The integral SEF dz has the four periods 1, a, i, ip. Let I(z) be the value of 
the integral taken along a particular path from z, to z, and let M + Ni denote 
any. complex number whatever. We can always find four integers m, n, m, n 
such that the absolute value of the difference 
T(z) +m + na + i(m’ + n’B) — (M + Ni) 

will be less than any preassigned positive number e. We need only choose 
these integers so that 


[m+ na— A|< $, [m + wB— B|< $, 


where M + Ni — I (z)= A + Bi. Hence we can make the variable describe a 
path joining the two points given in advance, Zg, z, so that the value of the inte- 
eral [f(z) dz taken along this path differs as little as we wish from any pre- 
assigned number. Thus we see again the decisive influence of the path followed 
by the variable on the final value of an analytic function. 


54. A study of the integral HE *dz/V1 — z*. The integral calculus 
explains the multiple values of the function arc sin z in the simplest 
manner by the preceding method. They arise from the different 
determinations of the definite integral 


(57) Ore ease 


according to the path followed by the variable. For definiteness we 
shall suppose that we start from the origin with the initial value +1 


* A little farther on a direct proof will be found (§ 66). 


II, § 54] PERIODS OF DEFINITE INTEGRALS 115 


for the radical, and we shall indicate by 7 the value of the integral 
taken along a determined path (or direct path). For example, the 
path shall be along a straight line if the point z is not situated on 
the real axis or if it lies upon the real axis within the segment from 
—1 to +1; but when z is real and |z| > 1, we shall take for the 
direct path a path lying above the real axis. 

Now, the points z = + 1,  =—1 being the only critical points of 

1 — 2°, every path leading from the origin to the point z can be 
replaced by a succession of loops described about the two critical 
points + 1 and — 1, followed by the direct path. We are then led 
to study the value of the 
integral along a loop. Let pasa T 
us consider, for example, -o = = 
the loop Oamao, described 79 Jalon = a 
about the point z=+1; He 20 
this loop is composed of the segment Oa passing from the origin to 
the point 1 — «, of the circle ama of radius e described about z = 1 
as center, and of the segment a0. Hence the integral along the loop 
is equal to the sum of the integrals 


Z 


H0 ahy dz s dx 


Vo diee deaa NTER ie eee 

The integral along the small circle approaches zero with e, for the 
product (z —1) f (<) approaches zero. On the other hand, when z 
has described this small circle, the radical has changed sign and in 
the integral along the segment aO the negative value should be 
taken for V1— x’. The integral along the loop is therefore equal to 
the limit of 2 {dee /V1—x* as e approaches zero, that is, to 7. 
It should be observed that the value of this integral does not depend 
on the sense in which the loop is described, but we return to the 
origin with the value — 1 for the radical. 

If we were to describe the same loop around the point z=+1 
with — 1 as the initial value of the radical, the value of the integral 
along the loop would be equal to — m, and we should return to the 
origin with +1 as the value of the radical. In the same way it is 
seen that a loop described around the critical point # =— 1 gives 
— m or + for the integral, according as the initial value +1 or 
— 1 is taken for the radical on starting from the origin. 

If we let the variable describe two loops in succession, we return 
to the origin with +1 for the final value of the radical, and the 
value of the integral taken along these two loops will be + 2 7, 0, or 
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— 2 m, according to the order in which these two loops are described. 
An even number of loops will give, then, 2 mm for the value of the 
integral, and will bring back the radical to its initial value + 1. 
An odd number of loops will give, on the contrary, the value (2 m + 1)7 
to the integral, and the final value of the radical at the origin will 
be —1. It follows from this that the value of the integral F(z) will 
be one of the two forms 


I+ 2 mT, (2m +1)7 —T, 


according as the path described by the variable can be replaced by 
the direct path preceded by an even number or by an odd number 
of loops. 


55. Periods of hyperelliptic integrals. We can study, in a similar 
manner, the different values of the definite integral 


(58) F(= ff rae 


where P (z) and R (z) are two polynomials, of which the second, R (2), 
of degree n, vanishes for n distinct values of z : 


R(z@)=A(e— ¢,) (@— 4) +: @—,). 


We shall suppose that the point z, is distinct from the points e, e, 

-+,@,3 then the equation «? = R(z,) has two distinct roots + u, and 
—u, We shall select u, for the initial value of the radical R (z). If 
we let the variable z describe a path of any form whatever not pass- 
ing through any of the critical points e, e, ---, ĉn, the value of the 
radical VR (z) at each point of the path will be determined by con- 
tinuity. Let us suppose that from each of the points e, ¢,,---, €n 
we make an infinite cut in the plane in such a way that these cuts do 
not cross each other. The integral, taken from z, up to any point z 
along a path that does not cross any of these cuts (which we shall 
call a direct path), has a completely determined value J(z) for each 
point of the plane. We have now to study the influence of a loop, 
described from z, around any one of the critical points e,, on the 
value of the integral. Let 2 E, be the value of the integral taken 
along a closed curve that starts from z, and incloses the single criti- 
cal point e; the initial value of the radical being u, The value of 
this integral does not depend on the sense in which the curve is 
described, but only on the initial value of the radical at the point Ros 
In fact, let us call 2 E; the value of the integral taken along the same 
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curve in the opposite sense, with the same initial value u, of the 
radical. If we let the variable z describe the curve twice in succes- 
sion and in the opposite senses, it is clear that the sum of the inte- 
grals obtained is zero; but the value of the integral for the first turn 
is 2 E, and we return to the point z with the value — u, for the radi- 
cal. The integral along the curve described in the opposite sense is 
then equal to — 2 Ej, and consequently E; = E, The closed curve 
considered may be reduced to a loop formed by the straight line z,a, 
the circle c of infinitesimal radius about e;, and the straight line az, 
(Fig. 21); the integral along c, is infinitesimal, since the product 
(2 — e;) P (2) /V R (z) approaches zero with the absolute value of z — e;. 
If we add together the integrals 
along z4 and along az,, we find 


ĉi P(z) dz 
POE 


Ly ae 


where the integral is taken along 
the straight lne and the initial 
value of the radical is u, 

This being the case, the inte- 
gral taken along a path which 
reduces to a succession of two 
loops described about the points 
ez, eg is equal to 2 Ee — 2 Eg, 
for we return after the first loop Fig. 21 
to the point z, with the value 
— u, for the radical, and the integral along the second loop is equal 
to —2E,. After having described this new loop we return to the 
point z, with the original initial value w,. If the path described by 
the variable z can be reduced to an even number of loops described 
about the points ĉe, eg, ey, es» ***, 2k, €a Successively, followed by the 
direct path from z, to z, where the indices a@, B,---, x, à are taken 
from among the numbers 1, 2, ---, n, the value of the integral along 


the path is, by what precedes, 


F(#)=1 +2 (Ea — Eg) + 2(Ey — Es) +++» + 2(E, — B,). 


If, on the contrary, the path followed by the variable can be reduced 
to an odd number of loops described successively around the critical 
points ea, eg -> ey a» uy the value of the integral is 


F@)=2(£,—£,)+--:+2(&.-—#) +22, I 
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Hence the integral under consideration has as periods all the expres- 
sions 2(£; — E,), but all these periods reduce to (n — 1) of them: 


o = (Be), a S A = a)y Te, O mE E; 


for it is clear that we can write 
2 (E; = E,)= 2 (E; = EN 2 (E, = E,) = w; — Wr. 


Since, on the other hand, 2 E„ = o, + 2 En, we see that all the values 
of the definite integral F(z) at the point z are given by the two 
expressions 

F(@)=I+ mo, +->>+ m,_10,_1) 

F(@)=2E, —I+ mo, +--+ + m-a- 
where ™,, m,,-+-+-+, m,_ are arbitrary integers. 

This result gives rise to a certain number of important observa- 
tions. It is almost self-evident that the periods must be independent 
of the point z, chosen for the starting point, and it is easy to verify 
this. Consider, for example, the period 2 E, — 2 E,; this period is 
equal to the value of the integral taken along a closed curve T pass- 
ing through the point z, and containing only the two critical points 
ĉi, €n. If, for definiteness, we suppose that there are no other critical 
points in the interior of the triangle whose vertices are Z, €; ĉn, this 
closed curve can be replaced by the boundary bb'nc'emb (Fig. 21); 
whence, making the radii of the two small circles approach zero, we 
see that the period is equal to twice the integral 


taken along the straight line joining the two critical points e,, ep. 

It may happen that the (n — 1) periods ,, ,,++-+, ,_, are not 
independent. This occurs whenever the polynomial R(z) is of even 
degree, provided that the degree of P(z) is less than n/2—1. With 
the point z, as center let us draw a circle C with a radius so large 
that the circle contains all the critical points; and for simplicity let 
us suppose that the critical points have been numbered from 1 to n 
in the order in which they are encountered by a radius vector as it 
turns about z, in the positive sense. 

The integral 

P (2) dz 
VR (2) 


taken along the closed boundary z,4 MAz,, formed by the radius 2,4, 
by the circle C, and by the radius Az, described in the negative sense, 
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is zero. The integrals along z,4 and along Az, cancel, for the circle 
C contains an even number of critical points, and after having 
described this circle we return to the point A with the same value 
of the radical. On the other hand, the integral along C approaches 
zero as the radius becomes infinite; since the product zP (2)/ VR (2) 
approaches zero by the hypothesis made on the degree of the poly- 
nomial P (z). Since the value of this integral does not depend on the 
radius of C, it follows that that value must be zero. 

Now the boundary z,AMAz, considered above can be replaced by 
a succession of loops described around the critical points ¢,, & +++, € 
in the order of these indices. Hence we have the relation 


n 


Die ee Se ee E O a 0, 


n 


which can be written in the form 
wa 0, Oa fo, 3 = 0; 


and we see that the n —1 periods of the integral reduce to n — 2 
periods w Wy, * ++) Wao. 


Consider now the more general form of integral 
z 
N= R OS 

n QC) VEE) 

where P, Q, R are three polynomials of which the last, R (z), has only simple 
roots. Among the roots of Q(z) there may be some that belong to R (z); let æ, 
Q, ***, & be the roots of Q(z) which do not cause R (z) to vanish. The integral 
F (z) has, as above, the periods 2 (E; — En), where 2 E; denotes always the inte- 
gral taken along a closed curve starting from z,) and inclosing none of the roots 
of either of the polynomials Q(z) and R (z) except e:. But F(z) has also a cer- 
tain number of polar periods arising from the loops described about the poles 


Qj, Xz, +*+; Qs. The total number of these periods is again diminished by unity 
if R(z) is of even degree n, and if 
n 
pA 


where p and q are the degrees of the polynomials P and Q respectively. 


Example. Let R(z) be a polynomial of the fourth degree having a multiple 
root. Let us find the number of periods of the integral 


“ake 
I V È (z) 


If R (z) has a double root e, and two simple roots ez, és, the integral 


EOS i dz 
at C- 4) VAE- e) E= &) 
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has the period 2 E, — 2 E}, and also a polar period arising from a loop around 
the pole e}. By the remark made just above, these two periods are equal. If 
R (z) has two double roots, it is seen immediately that the integral has a single 
polar period. 

If R (z) has a triple root, the integral 


FO =f dz 
zy (@ — &4) VE — e) e) 


has the period 2 E} — 2 E,, but, by the general remark made above, that period 
is zero. The same thing is true if R(z) has a quadruple root. In résumé we 
have: If R(z) has one or two double roots, the integral has a period ; if R (z) has a 
triple or quadruple root, the integral does not have periods. All these results are 
easily verified by direct integration. 


56. Periods of elliptic integrals of the first kind. The elliptic integral 


of the first kind, a 
Ps Geils ome is dae 
( ) I VR (2) 


where R (z) is a polynomial of the third or the fourth degree, prime to 
its derivative, has two periods by the preceding general theory. We 
shall now show that the ratio of these two periods is not real. 

We can suppose without loss of generality that R(z) is of the 
third degree. Indeed, if R (2) is a polynomial of the fourth degree, 
and if a is a root of this polynomial, we may write (I, § 105, note, 
2d ed.; $ 110, 1st ed.) 


TG “(> 


where z = a + 1/y and where R(y) is a polynomial of the third 
degree. It is evident that the two integrals have the same periods. 
If F(z) is of the third degree, we may suppose that it has the roots 
0 and 1, for we need only make a linear substitution z = a+ By to 
reduce any other case to this one. Hence the proof reduces to 
showing that the integral 


Oe AY A (i = (a — z) i 


where 4 is different from zero and from unity, has two periods whose 
ratio is not real. 

If «a is real, the property is evident. Thus, if æ is greater than 
unity, for ae the integral has the two periods 


eee e 
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of which the first is real, while the second is a pure imaginary. 
Moreover, none of these periods can be zero. 

Suppose now that « is complex, and, for example, that the coeffi- 
cient of ¢ in æ is positive. We can again take for one of the periods 


a= 2 f dz 
; o Ve(l= 2) (a — 2) 


We shall apply Weierstrass’s formula (§ 27) to this integral. When 
z varies from 0 to 1, the factor 1/ Vz(1 — 2) remains positive, and 
the point representing 1/Va — z describes a curve L whose general 
nature is easily determined. Let A 
be the point representing a; when 
z varies from 0 to 1, the point a — z 
describes the segment AB parallel 
to Ox and of unit length (Fig. 22). 
Let Op and Og be the bisectors of 
the angles which the straight lines 
OA and OB make with Ox, and let 
Op' and Oq' be straight lines sym- 
metrical to them with respect to Ox. 
If we select that determination of 


Va — g whose angle lies between 
O and m/2, the point Va —z de- 
scribes an arc aß from a point a on Op to a point B on Og; hence the 
point 1/Va — z describes an arc «'8' from a point a'on Op' to a point 
B' of Oq'. It follows that Weierstrass’s formula gives 


Fig. 22 


Bae 9 

OF 2 7 aaee ee EA 

where Z, is the complex number corresponding to a point situated in 

the interior of every convex closed curve containing the are a'8'. It 

is clear that this point Z, is situated in the angle p'0q', and that it 

cannot be the origin; hence the angle of Z, lies between — 7/2 and 0. 
We can take for the second period 


Q 


2 dz ai dz 
= = , 
f v V= AE e) E OET) 


or, setting 7 = at, 


4 dt 
ET af Vajaa 
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In order to apply Weierstrass’s formula to this integral, let us notice 
that as ¢ increases from 0 to 1 the point at describes the segment 
OA and the point 1 — at describes the equal and parallel segment 
from z=1 to the point ©. Choosing suitably the value of the 
radical, we see, as before, that we may write 


9, =22, ( =2 TZ; 
vie ea) 


where Z, is a complex number different from zero whose angle lies 
between 0 and 1/2. The ratio of the two periods 0,/Q, or Z,/Z is 
therefore not a real number. 


EXERCISES 
1. Develop the function 


y=5(@+Ve=1)" +5 (eve 1)” 


in powers of æ, m being any number. 
Find the radius of the circle of convergence. 


2. Find the different developments of the function 1/[(z? + 1) (z — 2)] in posi- 
tive or negative powers of z, according to the position of the point z in the plane. 


3. Calculate the definite integral fz? Log [(z + 1)/(z — 1)]dz taken along a 
circle of radius 2 about the origin as center, the initial value of the logarithm at 
the point z = 2 being taken as real. 

Calculate the definite integral 


dz 
ut vz +z+1 
taken over the same boundary. 


4. Let f(z) be an analytic function in the interior of a closed curve C con- 
taining the origin. Calculate the definite integral kof 2) Log zdz, taken along 
the curve C, starting with an initial value z}. 


5. Derive the relation 


cn eet _1.8.5---Qn=1) 
So EE 2 AG eon 


and deduce from it the definite integrals 


ae dt oe dt 
_, [¢-@)? + ept |, (AR + 2 Bt Opt 


6. Calculate the following definite integrals by means of the theory of residues: 


+o . 
sin ma dx dest 1 
Se m and a being rea 

oe (a? + a)? z y 


+ © 
cos ax oP f 
inte see oat a being real, 


-o 
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+o 
dz é 
i (2 — 2 fiz — A ayn ti’ a and B being real, 


Tage cosa dx 
o @+I)@ +4)’ 


Var (1— 2) 4 te vloga dx 
0 (i+)? 7 n Gee 
+ © cos ax — cosbe ; 
ee, a and b being real and positive. 
` és 


(To evaluate the last integral, integrate the function (e — ez) /z? along the 
boundary indicated by Fig. 17.) 

7. The definite integral Jy @¢/[A + C — (A — C) cos ¢] is equal, when it 
has any finite value, to er/V AC, where e is equal to +1 and is chosen in 
such a way that the coefficient of i in ei V AC/A is positive. 

8. Let F(z) and G (z) be two analytic functions, and z = a a double root of 
G(z) =0 that is not a root of F(z). Show that the corresponding residue of 


F (z)/G (z) is equal to 
6 F(a) G” (a) — 2 F(a) &” (a) 


3 [G” (a)? 
In a similar manner show that the residue of F (z)/[G (z)]? for a simple root 
a of G (z) = 0 is equal to 


F(a) G’(a) — F(a) &” (a) f 
[@’(a)]° 


9. Derive the formula 


sis dx we 
=A) (x — a)V1— 2? V1— a? 
the integral being taken along the real axis with the positive value of the 
radical, and a being a complex number or a real number whose absolute value 
is greater than unity. Determine the value that should be taken for V1—a?. 
10. Consider the integrals fisy2/V1 + 2, Sisydz/V1 + 2%, where S and S, 
denote two boundaries formed as follows: The boundary S is composed of a 
straight-line segment OA on Ox (which is made to expand indefinitely), of the 
circle of radius OA about O as center, and finally of the straight line AO. The 
boundary S, is the succession of three loops which inclose the points a, b, c 
which represent the roots of the equation z2? + 1 = 0. 
Establish the relation that exists between the two integrals 
Tae ae fh 
~-——— -_— , SS , 
m vias ovine 
which arise in the course of the preceding consideration. 
11. By integrating the function e~?" along the boundary of the rectangle 
formed by the straight lines y = 0, y = b, & = + R, x =— R, and then making 
R become infinite, establish the relation 


+o ; = 
f e-* cos 2 ba dg = Vre- ®. 


eo} 
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12. Integrate the function e-*z"-1, where n is real and positive, along a 
boundary formed by a radius OA placed along Oz, by an arc of a circle AB of 
radius OA about O as center, and by a radius BO such that the angle a = AOB 
lies between 0 and 7/2. Making OA become infinite, deduce from the preced- 
ing the values of the definite integrals 


+a +o x 
jt un—le- a cos bu du, if yr — 1e- au sin bu du, 
0 0 


where a and b are real and positive. The results obtained are valid for œ = 7/2, 
provided that we have n <1. 
13. Let m, m’, n be positive integers (m < n, m’ < n). Establish the formula 


pa 2m — Pm z 
u= Efon (E * 1) — ont"). 
o 1— Bn 2n 2n 2n 


14. Deduce from the preceding result Euler’s formula 


+o {2m dt as T 
1 T= = nie NS 
iL i ansin (E a) 


n 


15. If the real part of a is positive and less than unity, we have 


+o eax dy, T 
J 1+e sinam 


foo) 


(This can be deduced from the formula (39) (§ 47) or by integrating the 
function e%/(1 + e*) along the boundary of the rectangle formed by the straight 
lines y= 0, y= 27,2 = + R, z =— R, and then making R become infinite.) 

16. Derive in the same way the relation 


+o eax — ge 
k ese dx = r (ctn am — ctn br), 


oo 
where the real parts of a and b are positive and less than unity. 

(Take for the path of integration the rectangle formed by the straight lines 
y=90,y=7,% = R, x =— R, and make use of the preceding exercise.) 

17. From the formula 


it tee Jo ta Die Oey 
(C) 


get k! 


where n and & are positive integers, and C is a circle having the origin as 
center, deduce the relations 


f"@cosuyn+ cos (2 — kyudu = St r+ 2+ tH), 
? k! 

rde C s ea eei) 

a V1=@ ao © 


pi 


(Put z = e™, then cosu = z, and replace n by n + k, and k by n.) 
18 *. The definite integral 


LE poa 
o 1— a(r +V? —1cos¢) 
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when it has a finite value, is equal to + r/V1— 2az + a, where the sign 
depends upon the relative positions of the two points œ and æ. Deduce from 
this the expression, due to Jacobi, for the nth Legendre’s polynomial, 


= =f “(x + Vax? — 1 cos $)"d¢. 
17/0 


19. Study in the same way the definite integral 


T do 
Āe > 
o © —-a+Va?—1cos¢ 


and deduce from the result Laplace’s formula 
do 
(z + V2? — 1 cos) +1 


where e = + 1, according as the real part of æ is positive or negative. 


20*. Establish the last result by integrating the function 
if 
CES — Qo2 + 2 


along a circle about the origin as center, whose radius is made to become infinite. 


21*. Gauss’s sums. Let T, = e?7%’/”, where n and s are integers; and let 
Sn denote the sum To + T, + ---+ T,~1. Derive the formula 


pull he 


(Apply the theorem on residues to the function (z) = e27/n/(e2 iz — 1), taking 
for the boundary of integration the sides of the rectangle formed by the straight 
lines x = 0, x = n, y = + R, y =— R, and inserting two semicircumferences of 
radius e about the points x = 0, æ = n as centers, in order to avoid the poles 
z = 0 and z = n of the function ¢ (z); then let R become infinite.) 

22. Let f(z) be an analytic function in the interior of a closed curve Tr con- 
taining the points a, b, c,---, l. If a, B,--+, à are positive integers, show that 
the sum of the residues of the function 


-20 = N(= Ye j 
Aa —z\z—a/ \z—b z—l 
with respect to the poles a, b, c,---, Lis a polynomial F (z) of degree 
AS N 


satisfying the relations 

Fa@)=f(@), F(@)=f(@), +--+, Fe-V@=fe-Y(a), 

F(b) =f (6), JEP (0) af {Os e, E a le 
(Make use of the relation F(x) = f(x) + [fry Ae dz\/2 mi.) 

23*. Let f(z) be an analytic function in the interior of a circle C with center 

a. On the other hand, let a,, @z,***, Gn, +++ be an infinite sequence of points 
within the circle C, the point a, having the center a for limit as n becomes in- 
finite. For every point z within C there exists a development of the form 


F(a) 
Je) =F (a) + -+ @— a) (e — a). i-6-) > pep ee oe 
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where 
F, (2) = (2 — 4) (2 — Gg) +++ (2 — n). 
[LaurenT, Journal de mathématiques, 5th series, Vol. VIII, p. 325.] 


(Make use of the following formula, which is easily verified, 


TARO T— ay, 
Z—-@ 2—a, EA) 
(z — 4) +++ (© — Gn—-1) 1 (@— 4) +++ (&— ) 


(2 — Gy) +++ (@ — Gp=1)(%2— Gn) z— x (2 — a). (2 =a)" 
and follow the method used in establishing Taylor’s formula.) 


24. Let z =a + bi be a root of the equation f(z) = X + Yi=0 of multi- 
plicity n, where the function f(z) is analytic in its neighborhood. The point 
z=a, y =b is a multiple point of order n for each of the two curves X = 0, 
Y = 0. The tangents at this point to each of these curves form a set of lines 
equally inclined to each other, and each ray of the one bisects the angle between 
the two adjacent rays of the other. 


25. Let f(z) = X + Yi = Ap” + Ayem-1+4 --- + Am be a polynomial of the 
mth degree whose coefficients are numbers of any kind. All the asymptotes of 
the two curves X =0, Y =0 pass through the point — A,/mA, and are 
arranged like the tangents in the preceding exercise. 


26*. Burman’s series. Given two functions f(x), F(x) of a variable q, 
Burman’s formula gives the development of one of them in powers of the other. 
To make the problem more definite, let us take a simple root a of the equation 
F (x) =:0, and let us suppose that the two functions f(x) and F(x) are analytic 
in the neighborhood of the point a. In this neighborhood we have 
L— a 
F(x) = 

$ (2) 
the function ¢ (x) being regular for x = a if a is a simple root of F(x) = 0. 
Representing F (<) by y, the preceding relation is equivalent to 


xz — a — yọ (x) = 0, 
and we are led to develop f(x) in powers of y (Lagrange’s formula). 


27*. Kepler’s equation. The equation z — a — e sin z = 0, where a and e are 
two positive numbers, a < m, e < 1, has one real root lying between 0 and r, 
and two roots whose real parts lie between mr and (m + 1)r, where m is any 
positive even integer or any negative odd integer. If m is positive and odd, 
or negative and even, there are no roots whose real parts lie between ma and 
(m + 1)7z. 

[Brior er Bouquer, Théorie des fonctions elliptiques, 2d ed., p. 199.] 

(Study the curve described by the point u = z — a — e sinz when the vari- 
able z describes the four sides of the rectangle formed by the straight lines 
z= mT, % = (m + 1) r, y =+ R, y =— R, where R is very large.) 

28*. For very large values of m the two roots of the preceding exercise 
whose real parts lie between 2 mr and (2m + l)r are approximately equal to 
2mm + 1/2 + i [log (2/e) + log (2mm + m/2)]. 

[GourierR, Annales de V Ecole Normale, 2d series, Vol. VII, p. 73.] 


CHAPTER III 


SINGLE-VALUED ANALYTIC FUNCTIONS 


The first part of this chapter is devoted to the demonstration of 
the general theorems of Weierstrass* and of Mittag-Leffler on inte- 
gral functions and on single-valued analytic functions with an 
infinite number of singular points. We shall then make an applica- 
tion of them to elliptic functions. 

Since it seemed impossible to develop the theory of elliptic func- 
tions with any degree of completeness in a small number of pages, 
the treatment is limited to a general discussion of the fundamental 
principles, so as to give the reader some idea of the importance of 
these functions. For those who wish to make a thorough study of 
elliptic functions and their applications a simple course in Mathe- 
matical Analysis would never suffice; they will always be compelled 
to turn to special treatises. 


I. WEIERSTRASS’S PRIMARY FUNCTIONS. MITTAG-LEFFLER’S 
THEOREM 


57. Expression of an integral function as a product of primary 
functions. Every polynomial of the mth degree is equal to the prod- 
uct of a constant and m equal or unequal factors of the form a — a, 
and this decomposition displays the roots of the polynomial. Euler 
was the first to obtain for sin z an analogous development in an 
infinite product, but the factors of that product, as we shall see far- 
ther on, are of the second degree in z. Cauchy had noticed that we 
are led in certain cases to adjoin a suitable exponential factor to 
each of the binomial factors such as æ —a. But Weierstrass was 
the first to treat the question with complete generality by showing 
that every integral function having an infinite number of roots can 
be expressed as the product of an infinite number of factors, each 
of which vanishes for onlya single value of the variable. 


* The theorems of Weierstrass which are to be presented here were first published 
in a paper entitled Zur Theorie der eindeutigen analytischen Functionen (Berl. 
Abhandlungen, 1876, p. 11 = Werke, Vol. II, p.77). Picard gave a translation of this 
paper in the Annales de V Ecole Normale supérieure (1879). The collected researches 
of Mittag-Leffler are to be found in a memoir in the Acta mathematica, Vol. II. 
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We already know one integral function which does not vanish for 
any value of z, that is, e. The same thing is true of e ®, where g (2) 
is a polynomial or an integral transcendental function. Conversely, 
every integral function which does not vanish for any value of 2 is 
expressible in that form. In fact, if the integral function G(z) does 
not vanish for any value of z, every point z = a is an ordinary point 
for G'(z)/G(z), which is therefore another integral function g,(z) : 

SAC) pee ee 
eT 9,(2)- 


Integrating both sides between the limits z,, 2, we find 
G () & 
Toe] : s |- f 9,(@) dz = g E) — I C) 


where g(2) is a new integral function of z, and we have 


G (2) ae EN e9 OIE — oF ©) —9 Eo) + Los (E)] 


The right-hand side is precisely in the desired form. 
If an integral function G(z) has only n roots a@,, a, +++, @,, distinct 
or not, the function G (z) is evidently of the form 


G(z)=(e — a,) (2 — a) -+- (2 — an) 8 ®. 


Let us consider now the case where the equation G (=)= 0 has an 
infinite number of roots. Since there can be only a finite number of 
roots whose absolute values are less than or equal to any given num- 
ber R ($ 41), if we arrange these roots in such a way that their 
absolute values never diminish as we proceed, each of these roots 
appears in a definite position in the sequence 


(1) Qis Bay e y Uy Anpi") 
where |a,| = |a, ,,|, and where |a,,| becomes infinite with the index n. 
We shall suppose that each root appears in this series as often as is 
required by its degree of multiplicity, and that the root z = 0 is 
omitted from it if G(0)=0. We shall first show how to construct 
an integral function G,(z) that has as its roots the numbers in the 
sequence (1) and no others. 

The product (1 — z/a,)e%@, where Q,(z) denotes a polynomial, is 
an integral function which does not vanish except for z=a,. We 
shall take for Q,(2) a polynomial of degree y determined in the fol- 
lowing manner: write the preceding product in the form 


nee (z) + Log (1 — a), 
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and replace Log (1 — z/a,) by its expansion in a power series; then 
the development of the exponent will commence with a term of 
degree v +1, provided we take 


z ZA 
Q, (2) = SP ah r 


is, PROT vay. 


The integer v is still undetermined. We shall show that this number v 
can be chosen as a function of n in such a way that the infinite product 


+ 2 

2 {= =)\2%@ 

® H(z) 
will be absolutely and uniformly convergent in every circle C of 
radius & about the origin as center, however large R may be. The 
radius £ having been chosen, let a be a positive number less than 
unity. Let us consider separately, in the product (2), those factors 
corresponding to the roots a, whose absolute values do not exceed 
R/a. If there are g roots satisfying this condition, the product of 


these g factors 3 
Z 
F.(@2=T] (1 u =) aan 


n=l ù 


evidently represents an integral function of z. Consider now the 
product of the factors beginning with the (¢ +1)th: 


te z 
F, (2)= ET (1 = ee 


n=qt1 
If z remains in the interior of the circle with the radius R, we 
have |z| 5R; and since we have |a,|>Rk/a when n> gq, it follows 
that we also have |z|<a|a,|. A factor of this product can then be 
written, from the manner in which we have taken Q, (2), 


(1 = =) ami = peels) a =, 


a 


n 


if we denote this factor by 1+ w,, we have 
1 ZNE 1 z\v+2 
ayaa) FA) fee if 


Hence the proof reduces to showing that by a suitable choice of the 
number v the series whose general term is U, = |w,| is uniformly 
convergent in the circle of radius R (I, § 176, 2d ed.). In general, 
if m is any real or complex number, we have 


Un = @ 


jem —1,=el™!—1. 
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We have then, a fortiori, 


1 


|Z Zz 
O EG ün 


an 


v+1 v+1 
(i 


or, noticing that |z|<a|a,,|, when |2| is less than R, 


1 
= +l 
U, =e 


v+1i 1 


aa ate 


z 
an 


But if æ is a real positive number, e” — 1 is less than xe”; hence 


we have a 
» |» +1 wA a ~ |v+1 I—a 

U. 1 sy 1 ale EES 1 E 2 i 

E TEEN 1—a v+lia,;) l—-a 


In order that the series whose general term is U, shall be uni- 
formly convergent in the circle with the radius R, it is sufficient 
that the series whose general term is |z/a,|”*! converge uniformly 
in the same circle. If there exists an integer p such that the series 
3|1/a,|? converges, we need only take y= p — 1. If there exists no 
integer p that has this property,* it is sufficient to take v = n — 1. 
For the series whose general term is |z/a,|” is uniformly convergent 
in the circle of radius K, since its terms are smaller than those of 
the series X|R/a,|”, and the nth root of the general term of this last 
series, or |R/a,,|, approaches zero as n increases indefinitely.t 

Therefore we can always choose the integer v so that the infinite 
product F(z) will be absolutely and uniformly convergent in the 
circle of radius R. Such a product can be replaced by the sum of a 
uniformly convergent series (§ 176, 2d ed.) whose terms are all 
analytic. Hence the product F,(z) is itself an analytic function 
within this circle ($ 39). Multiplying F(z) by the product F (2), 
which contains only a finite number of analytic factors, we see that 
the infinite product 


(3) Poet (1 = =| o 


n=1 


is itself absolutely and uniformly convergent in the interior of the 
circle C with the radius R, and represents an analytic function within 
this circle. Since the radius R can be chosen arbitrarily, and since 


* For example, let an=log n (n=2). The series whose general term is (log n)—? 
is divergent, whatever may be the positive number p, for the sum of the first (n — 1) 
terms is greater than (7—1)/(log 7)”, an expression which becomes infinite with n. 

t Borel has pointed out that it is sufficient to take for v a number such that v +1 
shall be greater than logn. In fact, the series Z| R/an|!0g” is convergent, for the 
general term can be written elogn log|R/a,|— nlog| R/a„|. After a sufficiently large 
value of n, |an|/R will be greater than e?, and the general term less than 1/n2. 
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v does not depend on R, this product is an integral function G G(2) 
which has as its roots precisely all the various numbers of the 
sequence (1) and no others. 
If the integral function G (z) has also the point z = 0 as a root of 
the pth order, the quotient 
G@) 


PG, (2) 


is an analytic function which has neither poles nor zeros in the 
whole plane. Hence this quotient is an integral function of the form 
e7@, where g(z) is a polynomial or an integral transcendental func- 
tion, and we have the following expression for the function G (z) : 


+0 
A Ge) = AA ( =) QO, 
W @o=vve]İ(1-ż) 


n=1 
The integral function g (z) can in its turn be replaced in an infinite 
variety of ways by the sum of a uniformly convergent series of 
polynomials 
g@)= ME) t IE) + ag In (#) + Bi, 


and the preceding formula can be written again 


+o 
G (2) = æf (1 = =) QA + In, 
n 


n=1 
The factors of this product, each of which vanishes only for one 
value of z, are called primary functions. 

Since the product (4) is absolutely convergent, we can arrange the 
primary functions in an arbitrary order or group them together in 
any way that we please. In this product the polynomials Q,(z) 
depend only on the roots themselves when we have once made a 
choice of the law which determines the number v as a function of n. 
But the exponential factor e?@ cannot be determined if we know 
only the roots of the function G(z). Take, for example, the function 
sin rz, which has all the positive and. negative integers for simple 
roots. In this case the series 3'|1/a,|? is convergent; hence we can 
take v = 1, and the function 


+2 | z\ = 
e@)=-]] (1-£)a, 


where the accent placed to the right of II means that we are not to 
give the value zero* to the index n, has the same roots as sin 7rz. 


* When this exception is to be made in a formula, we shall call attention to it 
by placing an accent (’) after the symbol of the product or of the sum. 
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= 


We have then sin rz = e?G(z), but the reasoning does not tell us 
anything about the factor e7. We shall show later that this factor 
reduces to the number 7. 


58. The class of an integral function. Given an infinite sequence 
yy Any +++) Any +++) Where |a,,| becomes infinite with n, we have just 
seen how to construct an infinite number of integral functions that 
have all the terms of that sequence for zeros and no others. When 
there exists an integer p such that the series 3|a,|~” is convergent, 
we can take all the polynomials Q, (z) of degree p — 1. 

Given an integral function of the form 


=e AN SET ED en Per EA 
a= rer] (1-4) am talc.) taal 
a@= ero] ] (i-i) 
where P(z) is a polynomial of degree not higher than p —1, the 
number p —1 is said to be the class of that function. Thus, the 


function re a’ 
Il (1 = =) 


nN 


is of class zero; the function (sin 7z)/m mentioned above is of class 
one. The study of the class of an integral function has given rise in 
recent years to a large number of investigations.* 


59. Single-valued analytic functions with a finite number of singular 
points. When a single-valued analytic function F(z) has only a 
finite number of singular points in the whole plane, these singular 
points are necessarily isolated; hence they are poles or isolated 
essentially singular points. The point z = is itself an ordinary 
point or an isolated singular point ($ 52). Conversely, if a single- 
valued analytic function has only isolated singular points in the entire 
plane (including the point at infinity), there can be only a finite 
number of them. In fact, the point at infinity is an ordinary point 
for the function or an isolated singular point. In either case we can 
describe a circle C with a radius so large that the function will have 
no other singular point outside this circle than the point at infinity 
itself. Within the circle C the function can have only a finite number 
of singular points, for if it had an infinite number of them there 
would be at least one limit point ($ 41), and this limit point would 
not be an isolated singular point. Thus a single-valued analytic 


* See BOREL, Leçons sur les fonctions entières (1900), and the recent work of 
BLUMENTHAL, Sur les fonctions entières de genre infini (1910). 
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function which has only poles has necessarily only a finite number 
of them, for a pole is an isolated singular point. 

Every single-valued analytic function which is regular for every 
finite value of z, and for z =œ , is a constant. In fact, if the func- 
tion were not a constant, since it is regular for every finite value of 
z, it would be a polynomial or an integral function, and the point at 
infinity would be a pole or an essentially singular point. 

Now let F(z) be a single-valued analytic function with n distinct 
singular points @,, @,,-+-+, a, in the finite portion of the plane, and 
let G,[1/(# — a;)] be the principal part of the development of F(z) 
in the neighborhood of the point a,; then G, is a polynomial or an 
integral transcendental function in 1/(z — a). In either case this 
principal part is regular for every value of z (including z = œ) 
except z= a,. Similarly, let P(z) be the principal part of the devel- 
opment of F(z) in the neighborhood of the point at infinity. P(z) 
is zero if the point at infinity is an ordinary point for F(z). The 


ditference 
as 1 
D= F(z)— P(z)— A ) 
E- PE) È 


z — a; 


is evidently regular for every value of z including z = œ ; it is there- 
fore a constant C, and we have the equality* 


(5) F@)=P@+Qa(—7)+e 
which shows that the function F (2) is completely determined, except 
for an additive constant, when the principal part in the neighbor- 
hood of each of the singular points is known. These principal parts, 
as well as the singular points, may be assigned arbitrarily. 

When all the singular points are poles, the principal parts G, are 
polynomials; P(z) is also a polynomial, if it is not zero, and the 
right-hand side of (5) reduces to a rational fraction. Since, on the 
other hand, a single-valued analytic function which has only poles 
for its singular points can have only a finite number of them, we 
conclude from this that a single-valued analytic function, all of whose 
singular points are poles, is a rational fraction. 


* We might obtain the same formula by equating to zero the sum of the residues 


of the function ; i 
a (z =z z- =) 


where z and Zp are considered as constants and v as the variable (see § 52). 
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60. Single-valued analytic functions with an infinite number of singu- 
lar points. If a single-valued analytic function has an infinite num- 
ber of singular points in a finite region, it must have at least one 
limit point within or on the boundary of the region. For example, 
the function 1/sin(1/z) has as poles all the roots of the equation 
sin (1/z) = 0, that is, all the points z = 1/k7, where k is any integer 
whatever. The origin is a limit point of these poles. Similarly, the 
function 1 


sin 

sin — 

has for singular points all the roots of the equation sin (1/z)=1/(A7), 
among which are all the points 


1 


LS eee eee 


2 k'r + are sin Ge) 
kar 


where % and k! are two arbitrary integers. All the points 1/(2 k'r) 
are limit points, for if, %' remaining fixed, Æ increases indefinitely, 
the preceding expression has 1/(2 k'r) for its limit. It would be 
easy to construct more and more complicated examples of the same 
kind by increasing the number of sin symbols. There also exist, as 
we shall see a little farther on, functions for which every point of a 
certain curve is a singular point. _ 

It may happen that a single-valued analytic function has only a 
finite number of singular points in every finite portion of the plane, 
although it has an infinite number of them in the entire plane. Then 
outside of any circle C, however great its radius may be, there are 
always an infinite number of singular points, and we shall say that 
the point at infinity is a limit point of these singular points. In the 
following paragraphs we shall examine single-valued analytic func- 
tions with an infinite number of isolated singular points which have 
the point at infinity as their only limit point. 


61. Mittag-Leffler’s theorem. If there are only a finite number of 
singular points in every finite portion of the plane, we can, as we 
have already noticed for the zeros of an integral function, arrange 
these singular points in a sequence 


(6) a; a; CAD any 


in such a way that we have |a,| =|a, ,,| and that |a,| becomes infinite 
with n. We may suppose also that all the terms of this sequence 
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are different. To each term a, of the sequence (6) let us assign a 
polynomial or an integral function in 1/(z — a,), G,[1/(2 —a,)], 
taken in an entirely arbitrary manner. Mittag-Leffler’s theorem may 
be stated thus : 


There exists a single-valued analytic function which is regular for 
every finite value of z that does not occur in the sequence (6), and for 
which the principal part in the neighborhood of the point z = a; is 


G[1/(@ — 4)]- 


We shall prove this by showing that it is possible to assign to 
each function G;[1/(z — a;)] a polynomial P;(z) such that the series 


e 


defines an analytic function that has these properties. 

If the point z = 0 occurs in the sequence (6), we shall take the 
corresponding polynomial equal to zero. Let us assign a positive 
number « to each of the other points a; so that the series Xe; shall be 
convergent, and let us denote by « a positive number less than unity. 
Let C; be the circle about the origin as center passing through the 
point a; and C4 the circle concentric to the preceding with a radius 
equal to a|a;|. Since the function G,[1/( — a;)] is analytic in the 
circle C;, we have for every point within C, 


1 
G, SS one a ae e aeae gr oo 
Z — a; 
The power series on the right is uniformly convergent in the circle 
Cj; hence we can find an integer y so large that we have, in the 
interior of the circle C%, 


(7) 


Having determined the number v in this manner, we shall take for 
P,(z) the polynomial — aj) — az — +++ — Gye”. 

Now let C be a circle of radius R about the point z = 0 as 
center. Let us consider separately the singular points a, in the 
sequence (6) whose absolute values do not exceed R/a. If there 
are g of them, we shall set 


E= >| as atro]; 


il 
«,( = Big — Oy — +++ — Gy A <e;, 


z—a, 
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The remaining infinite series, 


n= 3 [eeo] 


i=q+1 


is absolutely and uniformly convergent in the circle C, since for 
every point in this circle |z| < R < a|a;| if the index 7 is greater 
than g. From the inequality (7), and from the manner in which we 
have taken the polynomials P,(z), the absolute value of the general 
term of the second series is less than e,; when z is within the circle C. 
Hence the function F,(#) is an analytic function within this circle, 
and it is clear that if we add 7 (2) to it, the sum 


(8) AG -> le) +70] 


will have the same singular points in the circle C, with the same 
principal parts, as F (2). These singular points are precisely the 
terms of the sequence (6) whose absolute values are less than R, and 
the principal part in the neighborhood of the point a, is G,[1/(z—a,) ]. 
Since the radius R may be of any magnitude, it follows that the 
function F(z) satisfies all the conditions of the theorem stated above. 

It is clear that if we add to F(z) a polynomial or any integral 
function whatever G(z), the sum F(z) + G(z) will have the same 
singular points, with the same principal parts, as the function F(z). 
Conversely, we have thus the general expression for single-valued 
analytic functions having given singular points with corresponding 
given principal parts; for the difference of two such functions, being 
regular for every finite value of z, is a polynomial or a transcendental 
integral function. Since it is possible to represent the function G (z) 
in turn by the sum of a series of polynomials, the function F (2) + G (z) 
can itself be represented by the sum of a series of which each term 
is obtained by adding a suitable polynomial to the principal part 
G,[1/@ — a]: 

If all the principal parts G, are polynomials, the function is 
analytic except for poles in the whole finite region of the plane, and 
conversely. We see, then, that every function analytic except for 
poles can be represented by the sum of a series each of whose terms 
is a rational fraction which becomes infinite only for a single finite 
value of the variable. This representation is analogous to the decom- 
position of a rational fraction into simple elements. 

Every function ®(z) that is analytic except for poles can also be 
represented by the quotient of two integral functions. For suppose 
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that the poles of ®(z) are the terms of the sequence (6), each being 
counted according to its degree of multiplicity. Let G(z) be an 
integral function having these zeros; then the product ® (2) G (z) 
has no poles. It is therefore an integral function G,(z), and we have 
the equalit i 

nH ro SAG, 


G (2) 


62. Certain special cases. The preceding demonstration of the 
general theorem does not always give the simplest method of con- 
structing a single-valued analytic function satisfying the desired 
conditions. Suppose, for example, it is required to construct a func- 
tion @(z) having as poles of the first order all the points of the 
sequence (6), each residue being equal to unity; we shall suppose 
that z = 0 is not a pole. The principal part relative to the pole a; is 
1/(z — a;), and we can write 


i i: z prl 1 NY 
= ee HH ses 
Za T ar z2—a,\a; 
If we take 
1 z gral 
P,(z) = — + — see + , 
i) a; cae ay 


the proof reduces to determining the integer y as a function of the 
index 7 in such a way that the series 


te Ey te py 1 
>a a > pI v+1 ? 
aN oes ay 


a 


a 


shall be absolutely and uniformly convergent in every circle de- 
scribed about the origin as center, neglecting a sufficient number of 
terms at the beginning. For this it is sufficient that the series 
3(z/a,)”*1 be itself absolutely and uniformly convergent in the same 
region. If there exists a number p such that the series %|1/qa,|” is 
convergent, we need only take v =p —1. If there exists no such 
integer, we will take as above (§ 57) v = îi — 1, or v + 1 > logi. The 
number v having been thus chosen, the function 


Z — Vi 


IR il if z ocan 
(9) 20 =F 25 ig Sa al 


which is analytic except for poles, has all the points of the sequence 
(6) as poles of the first order with each residue equal to unity. 


138 SINGLE-VALUED ANALYTIC FUNCTIONS [ III, § 62 


It is easy to deduce from this a new proof of Weierstrass’s theorem 
on the decomposition of an integral function into primary functions. 
In fact, we can integrate the series (9) term by term along any path 
whatever not passing through any of the poles; for if the path lies 
in a circle C having its center at the origin, the series (9) can be 
replaced by a series which is uniformly convergent in this circle, 
together with the sum of a finite number of functions analytic except 
for poles. This results from the demonstration of formula (9). If 
we integrate, taking the point z = 0 for the lower limit, we find 


[ e@u =X [toe (1-3 eae = = 


and consequen s 


Zo (z) dz 


(10) =I (1-<)« oa aad Sateen 


= a; 


It is easy to verify the fact that the left-hand side of the equation 
(10) is an integral function of z. In the neighborhood of a value a 
of z that does not occur in the sequence (6) the integral [,*#(z)dz 
is analytic; hence the function 


z 
PD (z) dz 
e h 


is also analytic and different from zero for z = a. In the neighbor- 
hood of the point a; we have 


il 
d(z)= a 


if ®(z)dz = Log (z — a) + Q(z — a;), 
0 
gh Ot _ (egy eae—m, 


where the functions P and Q are analytic. It is seen that this inte- 
gral function has the terms of the sequence (6) for its roots, and the 
formula (10) is identical with the formula (3) established above. 
The same demonstration would apply also to integral functions hav- 
ing multiple roots. If a; is a multiple root of order r, it would suffice 
to suppose that (z) has the pole z = a; with a residue equal to r. 
Let us try again to form a function analytic except for poles of 
the second order at all the points of the sequence (6), the princi- 
pal part in the neighborhood of the point a; being 1/(z —a,). We 
shall suppose that z= 0 is an ordinary point, and that the series 
>|1/a,|\? is convergent; it is clear that the series >| 1/a,|* will also 
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be convergent. Limiting the development of 1/(z — a)” in powers 
of z to its first term, we can write 


a | 1 2az2-—# 20,2 — 2 
oe ep a 2 
e—a) a ai(z—a;) ‘ oN. 

one 

a; 


and the series 
+o + 

il 1 DATS) as FF 
4) 8) Slee 4 > 


2 
eet (1 P 7 
a 
a; 


satisfies all the conditions, provided it is uniformly convergent in 
every circle C described about the origin as center, neglecting a 
sufficient number of terms at the beginning. Now if we take only 
those terms of the series coming from the poles a; for which we have 
|a;| > R/a, R being the radius of the circle C and « a positive num- 
ber less than unity, the absolute value of (1 — 2/a,)~? will remain 
less than an upper bound, and the series whose general term is 
22/a3 — z?/a} is absolutely and uniformly convergent in the circle C, 
by the hypotheses made concerning the poles q,. 


63. Cauchy’s method. If F(z) is a function analytic except for poles, 
Mittag-Leffler’s theorem enables us to form a series of rational terms 
whose sum F (z) has the same poles and the same principal parts 
as F(z). But it still remains to find the integral function which is 
equal to the difference F(z) — F(z). Long before Weierstrass’s work, 
Cauchy had deduced from the theory of residues a method by which 
a function analytic except for poles may, under very general condi- 
tions on the function, be decomposed into a sum of an infinite number 
of rational terms. It is, moreover, easy to generalize his method. 

Let F(z) be a function analytic except for poles and regular in the 
neighborhood of the origin; and let C,, C,,---, Cn; ++- be an infinite 
succession of closed curves surrounding the point # = 0, not pass- 
ing through any of the poles, and such that, beginning with a value 
of n sufficiently large, the distance from the origin to any point what- 
ever of C, remains greater than any given number. It is clear that 
any pole whatever of F(z) will finally be interior to all the curves 
Cas Cangi ***) provided the index n is taken large enough. The 


n> 
il eee 
2 mi C T 


where x is any point within C, different from the poles, is equal 
to F(x) increased by the sum of the residues of F(z)/(# — x) with 


definite integral 
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respect to the different poles of F(z) within C,. Let a be one of 
these poles. Then the corresponding principal part G,[1/(# — a%)] 1s 
a rational function, and we have in the neighborhood of the point a 


AA A =] ea 
ee RNS P (a= ciara! Or, 
OE = a or P eea EE e a 


In the neighborhood of this point we can also write 


1 i 4 { Z — ar C 


2-8 a a Ee o —2—a,) E @—ag,) 


Writing out the product we see that the residue of F(z)/(# — <x) 
with respect to the pole a, is equal to 


A 1 A m—1 A. 1 ) 
— m 1c o o o 11m 7 =n 1 ee m = Gy ERTI $ 
£ — Ak (x — ay) (£ — ay) L— % 


We have, then, the relation 


(12) F(#) = > = AG : ada 


2 ri a 


where the symbol ž indicates a summation extended to all the poles a, 
within the curve i On the other hand, we can replace 1/(z — x) by 


1 „p Ji Np +1. 
a) (5) 


pti 2—a ez 


and write the preceding formula in the form 


1 1 F(z) dz 
(x) =S*G, Eee (POLO 
oo) eae el Zz p 
E HOP 1 ro (zy 
eee de 
maul F (2) dz 
2 mi Co 


is equal to F (0) increased by the sum of the residues of F'(z)/z with 
respect to the poles of F(z) within C,,. More generally, the definite 


(13) 


The integral 


integral 
L F(z)dz 
} 2i, o 
is equal to 
TO) 
(r— 1)! 


plus the sum of the residues of z 2-" F(z) with respect to the poles of 
F(z) within C,. If we represent by s’- the residue of #-* F(z) 
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relative to the pole a,, we can write the equation (13) in the form 


KOS F(0)+ a F'(O)+ e F® (0) 
1 ; 
(14) +> ee zs + sO seH.. spar 
g — k 


oe +1 
so IGE: 
2 i (a % — & 


In order to obtain an upper bound for the last term, let us write 


it in the form 
ren AO 


2 ri g? ee 


tn 


Let us suppose that along C, the absolute value of 27?” F(z) remains 
less than W, and that the absolute value of z is greater than 8 Since 
the number is to become infinite, we may suppose that we have 
already taken it so large that ô may be taken greater than |x|; hence 


along C,, we shall have 
1 


z—@ 


2 il 
è — |æ] 
If S, is the length of the curve C,,, we have then 


£ S, 
R as 
el < om MS —l2)) 


We shall have proved that this term R, approaches zero as n becomes 
infinite if we can find a sequence of closed curves C,,C,,+++, Cn, +++ 
and a positive integer p satisfying the following conditions : 

1) The absolute value of z7? F(z) remains less than a fixed num- 
ber M along each of these curves. 

2) The ratio S,/8 of the length of the curve C, to the minimum 
distance ô of the origin to a point of C, remains less than an upper 
bound Z as becomes infinite. 

If these conditions are satisfied, |R,| is less than a fixed number 
divided by a number 6 — |x| which becomes infinite with n. The term 
R,, therefore approaches zero, and we have in the limit 


F(a)= F(0)+aF'(0)+--- te F®)(0) 


zle 


n= On 


(15) 


1 + s% a sOy + eee + spar]. 
mK 


Thus we have found a development of the function F(x) as a sum 
of an infinite series of rational terms. The order in which they occur 
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in the series is determined by the arrangement of the curves 
Cis Cyy +++, Ca++: in their sequence. If the series obtained is abso- 
lutely convergent, we can write the terms in an arbitrary order. 


Note. If the point z = 0 were a pole for F(z) with the principal 
part G(1/z), it would suffice to apply the preceding method to the 
function F(z) — G@(1/z). 


64. Expansion of ctn x and of sinx. Let us apply this method to 
the function F (2) =ctn z—1/z, which has only poles of the first order 
at the points z = km, where k is any integer different from zero, the 
residue at each pole being equal to unity. We shall take for the 
curve C, a square, such as BCB'C', having the origin for center and 
having sides of length 227+ 7 parallel to the axes; none of the 
poles are on this boundary, and the ratio of the length S, to the 
minimum distance ô from the origin to a point of the boundary 
is constant and equal to 8. The square of the absolute value of 
ctn (x + yi) is equal to 

ev + e447 1+ 2cos2x 
eI + 6-2” — 2 cos 2a 


On the sides BC and B'C' we have 
cos 2% =— 1, and the absolute value 
is less than 1. On the sides BB' and 
CC' the square of this absolute value 
is less than 


GAP Ds Qed dW UL te Gree 
MeS? eY + e7 2Y bes 2 = 1 F e72 £ 


We must replace 2 y in this formula by + (2n + 1)7, and the ex- 
pression thus obtained approaches unity when n becomes infinite. 
Since the absolute value of 1/z along C, approaches zero when n 
becomes infinite, it follows that the absolute value of the function 
ctn z — 1/z on the boundary C, remains less than a fixed number M, 
whatever n may be. Hence we can apply to this function the for- 
mula (15), taking p = 0. We have here 


ryt 


and s}, which represents the residue of (ctn z —1 /2)/ for the pole 
kr, is equal to 1/ka. We have, then, 


i ee 1 af 
ab GSS ey 
(16) ctn x F lim > ( + ) 


nao? \n—kr kr 


x COS % — sin z) 


æ sin æ 4 
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where the value k = 0 is excluded from the summation. The infinite 
series obtained by letting n become infinite is absolutely convergent, 
for the general term can be written in the form 


a—kr krm kr (kar — x) — Pr (1 a ) 
ka 


and the absolute value of the factor a/(1— x/k) remains less than 
a certain upper bound, provided æ is not a multiple of 7. We have, 
then, precisely 


= ak Sey a! il 
(17) Cor a (+ ): 


—kr kr 


Integrating the two members of this relation along a path start- 
ing from the origin and not passing through any of the poles, we find 


x 1 meN S x x 
if (ctn æ — Ž)dæ = Log( j= toel- 7) + 


from which we derive 


+o 
(18) sing = “TT (1 - 


TANTES 
5 ) kr 
AES 

kT 


The factor e7) is here equal to unity. If in the series (17) we combine the 
two terms which come from opposite values of k, we obtain the formula 


1 + 2 1 
ibe’ ctha=—=+ 2x ee 
ey Pi > porr 


Combining the two factors of the product (18) which correspond to opposite 
values of k, we have the new formula * 


; g? 
(18’) sing =a] | (1-5), 


or, substituting mæ for x, 


sin mg a2 
aef] (1 ui al 


Note 1. The last formulz show plainly the periodicity of sin g, which does 
not appear from the power series development. We see, in fact, that (sin mx)/m 
is the limit as n becomes infinite of the polynomial 


x(a) =(1-)(1— z Jea-gea+a (1+5). 


n Ri 


* This decomposition of sin x into an infinite product is due to Euler, who obtained 
it in an elementary manner (Introductio in Analysin infinitorum) . 
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Replacing z by æ + 1, this formula may be written in the form 


n+l4+qce, 
n= ” 


gon(& E 1) a gn(2) 


whence, letting n become infinite, we find sin (wz + m) =— sin mt, or 
sin (z + 7) =— sing, 
and therefore sin (z + 27) = sinz. 
Note 2. In this particular example it is easy to justify the necessity of associ- 
ating with each binomial factor of the form 1 — g/ax a suitable exponential factor 
if we wish to obtain an absolutely convergent product. For definiteness let us 
suppose æ real and positive. The series =x/n being divergent, the product 


Py =2(1+¢)--(14 2) 
1 m, 


becomes infinite with m, while the product 


Qe =(1=2)(1- 2) (1-3) 


approaches zero as n becomes infinite (I, § 177, 2d ed.). If we take m = n, the 
product PmQm has (sin mz)/r for its limit; but if we make m and n become 
infinite independently of each other, the limit of this product is completely in- 
determinate. This is easily verified by means of Weierstrass’s primary functions, 
whatever may be the value of z. Let us note first that the two infinite products 


+0 x +o x 
D\ = DN = 
F,@) =2]] (1 + “)e 4 a= (1 = =) en 
n=1 n=1 
are both absolutely convergent, and their product F; (x) F(x) is equal to (sin 3x) /7r. 
With these facts in mind, let us write the product P,Q, in the form 


ithe L i £ Z (1453+517 oft 3) 
P Fca 1 = v MESSA 2 m 2 n, 
me =] (1+) TIG- 
y= l pæl 
When the two numbers m and n become infinite, the product of all the fac- 
tors on the right-hand side, omitting the last, has F; (æ) F,() = (sin rz)/z for its 
limit. As for the last factor, we have seen that the expression 
1 1 1 1 
Ibe 2 Se poo tb E We Se oo SS 
2 m 2 n 
has for its limit log w, where w denotes the limit of the quotient m/n (I, § 161). 
The product P,Q, has, therefore, 
sin mg 


ex log w 
T 
for its limit. Hence we see the manner in which that limit depends upon the 
law according to which the two numbers m and n become infinite. 
Note 3. We can make exactly analogous observations on the expansion of ctn g. 
We shall show only how the periodicity of this function can be deduced from the 
series (17). Let us notice first of all that the series whose general term is 


1 ne 1 
kr (k—l)" » k(k—1)7 
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where the index ķ takes on all the integral values from — œ to + œ, excepting 
k = 0, k = 1, is absolutely convergent ; and its sum is — 2/7, as is seen on mak- 
ing k vary first from 2 to iy co, then from — 1 to — œ. We can therefore write 
the development of ctn g in the form 


+o 
1 1 1 ” 
ctn =- + = > | 1 + l | 
rhea eae AN z— kr (k—1)7 
where the values k = 0, k = 1 are excluded from the summation. This results 
from subtracting from each term of the series (17) the corresponding term of 


the convergent series formed by the preceding series together with the additional 
term 2/7. Substituting « + m for z, we find 


1 1 eee 1 1 
t fiz iy E Oe Ma i 
eo oo, pe leat 


or, again, 


ne oY il 1 
eA) ot, ae nen. i 


where k—1 takes on all integral values except 0. The right-hand side is 
identical with ctn g. 
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65. Periodic functions. Expansion in series. A single-valued analytic 
function f(z) is said to be periodic if there exists a real or complex 
number w such that we have, whatever may be z, f(z + o)= f(z); 
this number w is called 
a period. Let us mark 
in the plane the point 
representing oœ, and let 
us lay off on the unlim- 
ited straight line pass- 
ing through the origin 
and the point wa length 
equal to |w| any number 
of times in both direc- 
tions. We obtain thus 
the points w, 20, 30, 

-, mw, +++ and the 
points — w, —20,---, 
— no, +++. Through 
these different points 
and through the origin let us draw parailels to any direction differ- 
ent from Ow; the plane is thus divided into an infinite number of 
cross strips of equal breadth (Fig. 24). 
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If through any point z we draw a parallel to the direction Ow, we 
shall obtain all the points of that straight line by allowing the real 
parameter A in the expression 2 + Aw to vary from — œ to +o. In 
particular, if the point z describes the first strip 44'BB', the corre- 
sponding point z + œ will describe the contiguous strip BB'CC', the 
point z + 2 will describe the third strip, and so on in this manner. 
All the values of the function f(z) in the first strip will be duplicated 
at the corresponding points in each of the other strips. 

Let LL' and MM' be two unlimited straight lines parallel to the 
direction Ow. Let us put u = e?'™*”, and let us examine the region 
of the w-plane described by the variable wv when the point 2 remains 
in the unlimited cross strip contained between the two parallels LL' 
and MM'. If a+ Biis a point of ZL', we shall obtain all the other 
points of that straight line by putting z = æ + Bi + àw and making 
à vary from — © to +o. Thus, we have 


ioe Jot Bit Aw) Pain Ao 
hence, as A varies from — œ to + œ , w describes a circle C, having the 
origin for center. Similarly, we see that as z describes the straight line 
MM', u remains on a circle C, concentric with the first; as the point 
z describes the unlimited strip contained between the two straight 
lines LL', MM', the point u describes the ring-shaped region contained 
between the two circles C,, C, But while to any value of z there 
corresponds only one value of w, to a value of u there correspond an 
infinite number of values of z which form an arithmetic progression, 
with the common difference w, extending forever in both directions. 

A periodic function f(z), with the period w, that is analytic in the 
infinite cross strip between the two straight lines LL', MM", is equal 
to a function (wz) of the new variable w which is analytic in the 
ring-shaped region between the two circles C, and C,. For although 
to a value of u there correspond an infinite number of values of z, 
all these values of z give the same value to f(z) on account of its 
periodicity. Moreover, if u, is a particular value of u, and z, any 
corresponding value of z, that determination of z which approaches 
#, as u approaches u, is an analytic function of w in the neighbor- 
hood of «,; hence the same thing is true of (u). We can therefore 
apply Laurent’s theorem to this function ¢(w). In the ring-shaped 
region contained between the two circles C C, this function is 
equal to the sum of a series of the following form: 

+o 


$(u) = > Ha 


m=— 
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Returning to the variable z, we conclude from this that in the in- 
terior of the cross strip considered above the periodic function F@) 
is equal to the sum of the series 
Al Coe 


m 


(19) rO- 


+o 2mitz 


[ee] 


If the function f(z) is analytic in the whole plane, we can suppose 
that the two straight lines LL', MM', which bound the strip, recede 
indefinitely in opposite directions. Every periodic integral function 
is therefore developable in a series of positive and negative powers of 
79 convergent for every finite value of z. 


66. Impossibility of a single-valued analytic function with three periods. By a 
famous theorem due to Jacobi, a single-valued analytic function cannot have 
more than two independent periods. To prove this we shall show that a single- 
valued analytic function cannot have three independent periods.* Let us first 
prove the following lemma : 

Let a, b, c be any three real or complex quantities, and m, n, p three arbi- 
trary integers, positive or negative, of which one at least is different from zero. 
If we give to the integers m, n, p all systems of possible values, except 


C= p10; 


the lower limit of |ma + nb + pe| is equal to zero. 

Consider the set (E) of points of the plane which represent quantities of the 
form ma + nb + pe. If two points corresponding to two different systems of 
integers coincide, we have, for example, 


ma + nb + pe = m;a + nb + p16, 
and therefore 
(m — m,)a + (n— n,)b + (p — pı) = 0, 

where at least one of the numbers m — m,, n — n4, P — P, is not zero. In this 
case the truth of the lemma is evident. If all the points of the set (E) are dis- 
tinct, let 26 be the lower limit of |ma + nb + pc|; this number 26 is also the 
lower limit of the distance between any two points whatever of the set (£). In 
fact, the distance between the two points ma + nb + pe and m;a + n,b + pyc is 
equal to |(m— m,)a+ (n — n,)b + (p—p,)c|. We are going to show that we 
are led to an absurd conclusion by supposing 6 > 0. 

Let N be a positive integer; let us give to each of the integers m, n, p one 
of the values of the sequence — N, — (N—1),---,0,---, N— 1, N, and let 
us combine these values of m, n, p, in all possible manners. We obtain thus 
(2 N + 1)? points of the set (E), and these points are all distinct by hypothesis. 
Let us suppose |a|=|b|2|c|; then the distance from the origin to any one 
of the points of (E) just selected is at most equal to 3 N|a|. These points there- 
fore lie in the interior of a circle C of radius 3 N |a| about the origin as center 
or on the circle itself. If from each of these points as center we describe a 


* Three periods a, b, c are said to be dependent if there exist three integers m, n, p 
(not all zero) for which ma + nb + pe=0.— TRANS. 
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circle of radius ô, all these circles will be interior to a circle C, of radius equal 
to 83 N|a| + 6 about the origin as center, and no two of them will overlap, since 
the distance between the centers of two of them cannot be smaller than 26. The 
sum of the areas of all these small circles is therefore less than the area of the 


circle C,, and we have 

(8 N\a| + 5)?>(2N + 1)%6?, 
or 
3 N|a| 


os a Se ear EE 
(2N+1)2—1 


The right-hand side approaches zero as N becomes infinite ; hence this in- 
equality cannot be satisfied for all values of N by any positive number 6. 
Consequently the lower limit of |ma + nb + pc| cannot be a positive number ; 
hence that lower limit is zero, and the truth of the lemma is established. 

We see, then, that when no systems of integers m, n, p (except m = n = p = 0) 
exist such that ma + nb + pe = 0, we can always find integral values for these 
numbers such that |ma + nb + pe| will be less than an arbitrary positive num- 
ber e. In this case a single-valued analytic function f(z) cannot have the three 
independent periods a, b, c. For, let z) be an ordinary point for f(z), and let 
us describe a circle of radius e about the point zọ as center, where e is so 
small that the equation f(z) = f(Z») has no other root than z = 2) inside of this 
circle (§ 40). If a,b,c are the periods of f(z), it is clear that ma + nb + pe is 
also a period for all values of the integers m, n, p ; hence we have 


J (% + ma + nb + pe) =f (zo). 


If we choose m, n, p in such a manner that |ma + nb + pe| is less than e, the 
equation f(z) = f(Z)) would have a root z, different from z), where |z; — z)|<e, 
which is impossible. 

When there exists between a, b, c a relation of the form 


(20) ma + nb + pe = 0, 


without all the numbers m, n, p being zero, a single-valued analytic function 
f(z) may have the periods a, b, c, but these periods reduce to two periods or to 
a single period. We may suppose that the three integers have no common divisor 
other than unity. Let D be the greatest common divisor of the two numbers 
m,n; m= Dm, n= Dn’. Since the two numbers m’, n’ are prime to each other, 
we can find two other integers m”, n” such that mn” — mn’ = 1. Let us put 


ma + nwb =, mat E A R 
then we shall have, conversely, a = n”a’ — nb’, b = mb — ma’. If a and b are 
periods of f(z), a’ and b’ are also, and conversely. Hence we can replace the 
system of two periods a and b by the system of two periods a’ and b’. The re- 
lation (20) becomes Da’ + pe = 0; D and p being prime to each other, let us 
take two other integers D’ and p’ such that Dp’ — D’p =1, and let us put 
D'a + p’c=c’. We obtain from the preceding relations a’ =— DC mC — eee 


whence it is obvious that the three periods a, b, c are linear combinations of the 
two periods b and c. 


Note. As a corollary of the preceding lemma we see that if œ and B are two 
real quantities and m, n two arbitrary integers (of which at least one is not zero), 
the lower limit of |ma + nB| is equal to zero. For if we püita= a,b = BC, 
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the absolute value of ma + ng + pi can be less than a number e <1 only if we 
have p = 0, |ma + nB|<e. From this it follows that a single-valued analytic 
function f(z) cannot have two real independent periods @ and 8. If the quotient 
8/qa is irrational, it is possible to find two numbers m and n such that |ma + ng | 
is less than e, and it will be possible to carry through the reasoning just as 
before. If the quotient 8/a is rational and equal to the irreducible fraction m/n, 
let us choose two integers m’ and n’ such that mn’ — m'n = 1, and let us put 
ma&— nB =y. The number y is also a period, and from the two relations 
ma — ng = 0, mæ — nB = y we derive œ =— ny, B == my, so that œ and B 
are multiples of the single period y. More generally, a single-valued analytic 
function f(z) cannot have two independent periods a and b whose ratio is real, 
for the function f (az) would have the two real periods 1 and b/a.* 


67. Doubly periodic functions. A doubly periodic function is a 
single-valued analytic function having two periods whose ratio is 
not real. To conform to Weierstrass’s notation, we shall indicate the 
independent variable by u, the two periods by 2 and 2 w', and we 
shall suppose that the coefficient of 7 in w'/w is positive. Let us 
mark in the plane the points 2, 4,6,--- and the points 2’, 
4', 60',---. Through the points 2 mw let us draw parallels to the 


Fig. 25 


direction Ow', and through the points 2 m'w' parallels to the direc- 
tion Ow. The plane is divided in this manner into a net of 
congruent parallelograms (Fig. 25). Let f(u) be a single-valued 
analytic function with the two periods 2, 2'; from the two 
relations f(u + 20)=f(uv), fut 2o')=f(u) we deduce at once 


* It is now easy to prove that there exists for any periodic single-valued function 
at least one pair of periods in terms of which any other period can be expressed as an 
integral linear combination ; such a pair is called a primitive pair of periods. — TRANS. 
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f(u+2mo +2m'o') = f(u), so that 2mo + 2mlo! is also a period 
for all values of the integers m and m'. We shall represent this 
general period by 2w. 

The points that represent the various periods are precisely the 
vertices of the preceding net of parallelograms. When the point w 
describes the parallelogram 04 BC whose vertices are 0, 2 w, 20 + 2 w', 
2u', the point w+2w describes the parallelogram whose vertices 
are the points 2w, 2w +20, 2w+20+4+20', 2w+2o', and the 
function f(w) takes on the same value at any pair of corresponding 
points of the two parallelograms. Every parallelogram whose ver- 
tices are four points of the type ti, t + 2 w, u, +2 o', u H2 w 20! 
is called a parallelogram of periods; in general we consider the 
parallelogram OABC, but we could substitute any point in the plane 
for the origin. The period 2 w + 2! will be designated for E 
by 2o"; the center of the parallelogram OABC is the point œ", while 
the points w and ! are the middle points of the sides OA and OC. 

Every integral doubly periodic function is a constant. In fact, let 
f(u) be a doubly periodic function; if it is integral, it is analytic in 
the parallelogram OABC, and the absolute value of f(u) remains 
always less than a fixed number M in this parallelogram. But on 
account of the double periodicity the value of f(u) at any point of the 
plane is equal to the value of f(u) at some point of the parallelogram 
OABC. Hence the absolute value of f(u) remains less than a fixed 
number M. It follows by Liouville’s theorem that f(w) is a constant. 


68. Elliptic functions. General properties. It follows from the pre- 
ceding theorem that a doubly periodic function has singular points 
in the finite portion of the plane, unless it reduces to a constant. 
The term elliptic function is applied to functions which are doubly 
periodic and analytic except for poles. In any parallelogram of 
periods an elliptic function has a certain number of poles; the num- 
ber of these poles is called the order of the function, each being 
counted according to its degree of multiplicity *. It should be noticed 
that if an elliptic function f(u) has a pole u, on the side OC, the 
. point u, + 2 w, situated on the opposite side AB, is also a pole; but 
we should count only one of these poles in evaluating the number 
of poles contained in OABC. Similarly, if the origin is a pole, all the 


*It is to be understood that the parallelogram is so chosen that the order is as 
small as possible. Otherwise, the number of poles in a parallelogram could be taken to 
be any multiple of this least number, since a multiple of a period is a period. — TRANS. 
(See also the footnote, p. 149.) 
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vertices of the net are also poles of f(u), but we should count only 
one of them in each parallelogram. If, for example, we move that 
vertex of the net which lies at the origin to a suitable point as near 
as we please to the origin, the giyen function f(u) no longer has 
any poles on the boundary of the parallelogram. When we have occa- 
sion to integrate an elliptic function f(u) along the boundary of the 
parallelogram of periods, we shall always suppose, if it is necessary, 
that the parallelogram has been displaced in such a way that f(u) 
has no longer any poles on its boundary. The application of the 
general theorems of the theory of analytic functions leads quite 
easily to the fundamental propositions : 


1) The sum of the residues of an elliptic function with respect 
to the poles situated in a parallelogram of periods is zero. 


Let us suppose for definiteness that f(u) has no poles on the 
boundary OABCO, The sum of the residues with respect to the poles 
situated within the boundary is equal to 


rm | Odu, 


the integral being taken along OABCO. But this integral is zero, for 
the sum of the integrals taken along two opposite sides of the paral- 
lelogram is zero. Thus we have 


f(ujdu= i oe Hoel eae 


(OA) (BC) 2w+2w/ 


and if we substitute u + 2! for u in the’last integral, we have 


0 

fu) du T + 2 ow')du =f fu) du =— JO) du. 
(BC) 20 20 (iy = 
Similarly, the sum of the integrals along AB and 
along CO is zero. In fact, this property is almost 
self-evident from the figure (Fig. 26). For let us 
consider two corresponding elements of the two inte- 
grals along OA and along BC. At the points m and 
m' the values of f(u) are the same, while the values 
of du have opposite signs. 

The preceding theorem proves that an elliptic func- 
tion f(w) cannot have only a single pole of the first 
order in a parallelogram of periods. An elliptic function is at least 
of the second order. 


152 SINGLE-VALUED ANALYTIC FUNCTIONS [IMI, § 68 


2) The number of zeros of an elliptic function in a parallelogram 
of periods is equal to the order of that function (each of the zeros 
being counted according to its degree of multiplicity). 


Let f(u) be an elliptic function ; the quotient /"(v)/f(v) = ẹ (u) is 
also an elliptic function, and the sum of the residues of ¢ (w) in a par- 
allelogram is equal to the number of zeros of f(u) diminished by the 
number of the poles (§ 48). Applying the preceding theorem to the 
function œ (u), we see the truth of the ee Apa T stated. In gen- 
eral, the number of roots of the equation f(u)= C in a parallelogram 
of periods is equal to the order of the nee for the function 
J (uv) — C has the same poles as f(u), whatever may be the constant C. 


3) The difference between the sum of the zeros and the sum of the 
poles of an elliptic function in a parallelogram of periods is equal to 
a period. 

Consider the integral 

wa PE du 
2 ai “ FaN) 


along the boundary of the parallelogram OABC. This integral is 
equal, as we have already seen ($ 48), to the sum of the zeros of f(u) 
within the boundary, diminished by the sum of the poles of f(u) 
within the same boundary. Let us evaluate the sum of the integrals 
resulting from the two opposite sides OA and BC: 


2! j 
[4 LO 4 uy fo u LO) A 
0 =F (#) Hae ho 
If we substitute u + 2 w! for u in the last integral, this sum is equal to 


pe 3 n fuUt2o!') , 
a a ee at 


or, on account of the periodicity of f(u), to 


20 
FAC) 
— 2 w! du. 
j 7256 
20 f'(u) 
o J) 
is equal to the variation of Log[f(w)] when w describes the side 04; 
but since f(u) returns to its initial value, the variation of Log[ f (u)] 


is equal to — 2m,7i, where m, is an integer. The sum of the inte- 
grals along the opposite nee OA and BC is therefore equal to 


The integral 
du 
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(4m Tiwo) /2 mi = 2m,w'. Similarly, the sum of the integrals along 
AB and along CO is of the form 2m,o. The difference considered 
above is therefore equal to 2 m w + 2m,w'; that is, to a period. 

By a similar argument it can be shown that the proposition is 
also applicable to the roots of the equation f(w) =C, contained in a 
parallelogram of periods, for any value of the constant C. 


4) Between any two elliptic functions with the same periods there 
exists an algebraic relation. 


Let f(u), f(u) be two elliptic functions with the same periods 
2w, 2'. In a parallelogram of periods let us take the points æ, 
@,,+++, @, Which are poles for either of the two functions f(u), 
J(u) or for both of them; letu; be the higher order of multi- 
plicity of the point a, with respect to the two functions, and let 
B+ Mt +++ +e, = N. Now let F(a, y) bea polynomial of degree n 
with constant coefficients. If we replace x and y by f(u) and f (w), 
respectively, in this polynomial, there will result a new elliptic func- 
tion ® (u) which can have no other poles than the points @,, @,, +++, Am 
and those which are deducible from them by the addition of a period. 
In order that this function (u) may reduce to a constant, it is 
necessary and sufficient that the principal parts disappear in the 
neighborhood of each of the points @,, @,,-++, Am Now the point a, 
is a pole for ®(w) of an order at most equal to nu, Writing the con- 
ditions that all the principal parts shall be zero, we shall have then, 
in all, at most 
n (Mo, + y+ yee + fn) = Nn 
linear homogeneous equations between the coefficients of the poly- 
nomial F(x, y) in which the constant term does not appear. There 
are n(n + 3)/2 of these coefficients; if we choose n so large that 
n(n+3)>2Nn, or n+3>2N, we obtain a system of linear 
homogeneous equations in which the number of unknowns is greater 
than that of the equations. Such equations have always a system of 
solutions not all zero. If F(a, y) is a polynomial determined by 
these equations, the elliptic functions f(u), f (u) satisfy the algebraic 


relation FUP (u); Fw] = Ce 


where C denotes a constant. 


Notes. Before leaving these general theorems, let us make some 
further observations which we shall need later. 

A single-valued analytic function f(w) is said to be even if we 
have f(— u)= f(u); itis said to be odd if we have f(— u) =— f (u). 
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The derivative of an even function is an odd function, and the 
derivative of an odd function is an even function. In general, the 
derivatives of even order of an even function are themselves even 
functions, and the derivatives of odd order are odd functions. On 
the contrary, the derivatives of even order of an odd function are 
odd functions, and the derivatives of odd order are even functions. 

Let f(u) be an odd elliptic function; if w is a half-period, we 
must have at the same time f(w)=— f(— w) and f(w)=f(— w), 
since w=—w+2w. It is necessary, then, that f(w) shall be zero 
or infinite, that is, that w must be a zero or a pole for f(u). The order 
of multiplicity of the zero or of the pole is necessarily odd; if w 
were a zero of even order 2n for f(u), the derivative f°” (u), which 
is odd, would be analytic and different from zero for u = w. If w 
were a pole of even order for f(u), it would be a zero of even order 
for 1/f(w). Hence we may say that every half-period is a zero or a 
pole of an odd order for any odd elliptic function. 

If an even elliptic function f(u) has a half-period w for a pole or 
for a zero, the order of multiplicity of the pole or of the zero is an 
even number. If, for example, w were a zero of odd order 2 + 1, it 
would be a zero of even order for the derivative f'(w), which is an 
odd function. The proof is exactly similar for poles. Since twice a 
period is also a period, all that we have just said about half-periods 
applies also to the periods themselves. 


69. The function p(w). We have already seen that every elliptic 
function has at least two simple poles, or one pole of the second order, 
in a parallelogram of periods. In Jacobi’s notation we take func- 
tions having two simple poles for our elements; in Weierstrass’s 
notation, on the contrary, we take for our element an elliptic func- 
tion having a single pole of the second order in a parallelogram. 
Since the residue must be zero, the principal part in the neighbor- 
hood of the pole a must be of the form A/(u— a). In order to 
make the problem completely definite, it suffices to take 4 = 1 and 
to suppose that the poles of the function are the origin u = 0 and 
all the vertices of the network 2 w = 2mo + 2 m'o'. We are thus 
led first to solve the following problem: 


Lo form an elliptic function having as poles of the second order all 
the points 2w = 2 mw + 2 m'o', where m and m! are any two integers 
whatever, and having no other poles, so that the principal part in the 
neighborhood of the point 2w shall be 1/(u — 2 wy? 
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Before applying to this problem the general method of § 62, we shall 
first prove that the double series 


f 
eD > [mo + mo'e’ 


where m and m' take on all the integral values from — œ to + œ 
(the combination m = m' = 0 being excepted), is convergent, provided 
that the exponent u is a positive number greater than 2. Consider the 
triangle having the three points u = 0, u = mo, u = mw + m'o! for 
its vertices; the lengths of the three sides of the triangle are respec- 
tively |mw|, |m'w'|, |mo + m'w'|. We have, then, the relation 


[mo + m!'o! |? = m| o|? + m”|o' |)? + 2 mm'| ww!'|cos 0, 
where @ is the angle between the two directions Ow, Ow'(0 < 0 < 7). 


For brevity let |w|= a, |w'|= b, and let us suppose « =b. The pre- 
ceding relation can then be written in the form 


[mo + m'o!'? = ma? + mb? + 2 mm'ab cos @, 
where the angle @ is equal to 6 if 0 = m/2, and to m — 0 if 6>77/2. 
S q 


The angle ® cannot be zero, since the three points O, w, œ' are not in 
a straight line, and we have 0= cos@<1. We have, then, also 


[mo + m'o' ? = (1 — cos ®) (ma? + mb") + cos © (ma + m'b)?, 
and consequently 
|mw + m'w' P = (1 — cos ©) (ma + m? b) = (1 — cos ©) a? (m + m”). 
From this it follows that the terms of the series (21) are respectively 
less than or equal to those of the series 3'1/(m? + m")? multiplied 
by a constant factor, and we know that the last series is convergent 
if the exponent w/2 is greater than unity (I, $172). Hence the 
series (21) is convergent if we put u = 3 or w=4. According to a 
result derived in § 62, the series 
a ' a il 
SOE k = 20» A > (w= mo + m'o’), 
represents a function that is analytic except for poles, and that has 
the same poles, with the same principal parts, as the elliptic function 
sought. We shall show that this function ¢ (wu) has precisely the two 
periods 2 and 2’. Consider first the series 


n il il 
> (2w+2w0)? (2w)’ ; 


where 2 w = 2 mo + 2 m'w', the summation being extended to all the 
integral values of m and m', except the combinations m = m' = 0 
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and m=—1, m'=0. This series is absolutely convergent, for it 
results from the series #(w) when we substitute — 2 for w and 
omit two terms. It is easily seen that the sum of this series is zero 
by considering it as a double series and evaluating separately each 
of the rows of the rectangular double array. Subtracting this series 
from ġ 5 we can then write 


i 1 fe! 1 
$U) =a Gamay aa +2 ia —2Qwj Qw+2 =: 


the combinations (m = m' = 0), (m =— 1, m' = 0) being always 
excluded from the summation. Let us now change u to u — 2w; 
then we have 


1 ! 1 d 
$(u—20)=4+> a a a 


the combination m = — 1, m' = 0 being the only one excluded from 
the summation. But the right-hand side of this equality is identical 
with (u). This function has therefore the period 2, and in like 
manner we can prove that it has the period 2'. This is the func- 
tion which Weierstrass represents by the notation p(w), and which 
is thus defined by the equation 


1 ' a 1 
DY = — = — Let 
(22) p(w) E aF > Fe Toy A al (w = mo + m'w 


If we put u = 0 in the difference p(u)— 1/4’, all the terms of the 
double sum are zero, and that difference is itself zero. The function 
p(u) possesses, then, the following properties : 

1) It is doubly periodic and has for mi poles all the points 2 w and 
only those. 

2) The principal part in the neighborhood of the origin is 1/4. 

3) The difference p(w) — 1/w? is zero for u = 0. 

These properties characterize the function p(w). In fact, any analy- 
tic function f(u) possessing the first two properties differs from p (u) 
only by a constant, since the difference is a doubly periodic func- 
tion without any poles. If we have also f(u) — 1/w = 0 for u= 0, 
f(u) — p (v) is also zero for w = 0; we have, therefore, f(u) = p(w). 

The function p(— u) evidently possesses these three properties ; 
we have, then, p(— w)= p(w), and the function p(w) is even, which 
is also easily seen from the formula (22). 

Let us consider the period of p(w) whose absolute value is smallest, 
and let ô be its absolute value. Within the circle C, with the radius 
8, described about the origin as center, the difference p(w) — 1/uv? is 
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analytic and can be developed in positive powers of u. The general 
term of the series (22), developed in powers of u, gives 


1 1 2u Bu? (n +1)u" 
(u — 2Qw)? 4 yw? (2w)? (2w) +... H wt? +... ak 
and it is easy to prove that the function 
5 u 


I a 
jw] 
dominates this series in a circle of radius 6/2, and, a fortiori, the 
expression obtained from it by replacing 1 — wu/|w| by 1—2u/8 
dominates the series. Since the series 3'1/|w|? is convergent, we 
have the right to add the resulting series term by term ($9). The 
coefficients of the odd powers of w are zero, for the terms resulting 
from periods symmetrical with respect to the origin cancel, and we 
can write the development of p(w) in the form 


Ww 


1 
(23) p(w= a + GU JE o u EE T ET 


where 


J 1 ! ib 
= 3) Cuy Ta C= 5> Q we goog 
1 
f 
o,=(2A—-1)>) Ou’ 

Whereas the formula (22) is applicable to the whole plane, the new 
development (23) is valid only in the interior of the circle C, hav- 
ing its center at the origin and passing through the nearest vertex 
of the periodic network. 

The derivative p'(w) is itself an elliptic function having all the 
points 2w for poles of the third order. It is represented in the 
whole plane by the series 


2 I 1 
(25) BW) =— 3-2 Ga ae 


In general, the nth derivative p™(w) is an elliptic function having 
all the points 2w for poles of order n + 2, and it is represented by 
the series 


(24) 


E i ' 1 
O a a DS e 
We leave to the reader the verification of the correctness of these 
developments, which does not present any difficulty in view of the 
properties established above ($§ 39 and 61). 
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70. The algebraic relation between p(u) and p'(u). By the general 
theorem of § 68 there exists an algebraic relation between p(w) and 
p'(u). It is easily obtained as follows: In the neighborhood of the 
origin we have, from the formula (23), 


2 
p'(u)=— z F2eu + a a +++, 


4 8c 
(ai es eS SSS Kure 
CON = uê nE 16 ¢, + , 
il 36, 
[p(w P= J IF a + 8¢e,4++-, 


where the terms of the series not written are zero for u = 0. The 
difference p(w) — 4 p*(w) has therefore the origin as a pole of the 
second order, and in the neighborhood of this point we have 


Cy 


p(w) =. p(u)=— n 28 G +e, 


where the terms not written are zero for u = 0. 

Hence the elliptic function — 20 ep (u) — 28 ¢, has the same poles, 
with the same principal parts, as the elliptic function p° — 4 p’, and 
their difference is zero when u = 0. These two elliptic functions are 
therefore identical, and we have the desired relation, which we shall 
write in the form 


(27) [P'@) = 4°) — gp @) — I 


where 
Ge. N 
9, = 200, = 60>) S, , J, = 28 o, = 1405 (=) ` 


The relation (27) is fundamental in the theory of elliptic func- 
tions; the quantities g, and g, are called the invariants. 

All- the coefficients ¢, of the development (23) are polynomials in 
terms of the invariants g, and g,. In fact, taking the derivative of 
the relation (27) and dividing the result by 2p'(w), we derive the 
formula 


(28) p'(u) = 6 pu) — 9. 


On the other hand, we have in the neighborhood of the origin 


6 
pi(u)= a + 20, +12 eu? +... +(2A 2) (2A — B)ewPA“H 4... 
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Replacing p(w) and p"(u) by their developments in the relation 
(28), and remembering that (28) is satisfied identically, we obtain 
the recurrent relation 


3 ; 
n= Cees Does m= 2, 3, +., A— 2)], 


which enables us to calculate step by step all the coefficients c, in 
terms of e, and ¢,, and consequently in terms of g, and g,; we find 
thus 
3 9293 
OE Re we ak NO al Baa 

This computation brings out the remarkable algebraic fact that all 
the sums 3'1/(2 w)” are expressible as polynomials in terms of the 
first two. 

We know a priori the roots of p'(w). This function, being of the 
third order, has three roots in each parallelogram of periods. Since 
it is odd, it has the roots u = w, u = w', u = o" = œ + o! (§ 68, notes). 
By (27) the roots of the equation 4p? — g,p — g, = 0 are precisely 
the values of p(w) for u = w, w', œ". These three roots are ordinarily 


represented by e, ep € 


E 
e, = p(o), e, = p(o’), e, = p(w"). 

These three roots are all different ; for if we had, for example, e, = e,, 

the equation p(w) = e} would have two double roots w and w' in the 

interior of a parallelogram of periods, which is impossible, since p(w) 

is of the second order. Moreover, we have 


4p (u)— gP (U) —9, = 4[p (u) — e] CO) — e] ip) e], 
and between the invariants g,, 7, and the roots e,, e, ¢, we have the 
relations 


2? 


Jz — fs 
é,+¢+4=9, 010 + ee, + Cpl = — f? C630, = 4 


The discriminant (g — 27 g3)/16 is necessarily different from zero. 


71. The function ¢(u). If we integrate the function p(w) —1/w 
along any path whatever starting from the origin and not passing 
through any pole, we have the relation 


u il ' jl al uU 
if po a =D f 270 ss ti (2 A 


The series on the right represents a function which is analytic 
except for poles, having all the points u = 2 w, except u = 0, for 
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poles of the first order. Changing the sign and adding the frac- 
tion 1/«, we shall S 


1 u 
(29) UUE ~ +>" bes — 2w + 2w 1 (2 al 


The preceding relation can be written 


w 1 Ji 
(30) ij [be-i C(u)+ 2 


and, taking the derivatives of the two sides, we find 


(31) C= p(w). 
It is easily seen from either one of these formule that the function 
f(w) is odd. In the neighborhood of the origin we have by (28) 
and (30), 


Lee. oer 
= Ui QR 0 
tu) VANES 5 


The function ¢(«) cannot have the periods 2 w and 2 w', for it would 
have only one pole of the first order in a parallelogram of periods. 
But since the two functions ¢ (u + 2 w) and (2) have the same deriva- 
tive — p(w), these two functions differ only by a constant ; hence the 
function &(w) increases by a constant quantity when the argument w 
increases by a period. It is easy to obtain an expression for this con- 
stant. Let us write, for greater clearness, the formula (30) in the form 


ih Bo = ale H ; as 


Changing u to u + 2 and subtracting the two formule, we find 


ut2w 
Elu +2 o)— é(u)= 2 p(v) de. 
We shall put 
u+2 w u+2w 
2y=— | pdv, 2y ee pc v)dv, 


u 
Then y and 7! are constants independent of the lower limit « and of 
the path of integration. This last point is evident a priori, since all 


the residues of p(v) are zero. The function ¢(u) satisfies, then, the 
two relations 


élu + 20) = Elu) + 2, Elu + 20) = El) + 27! 
If we put in these formule wv =—o and w=— o! respectively, we 


find n = élo), 7! = AO 
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There exists a very simple relation between the four quantities o, 
w, q, 7'. To establish it we have only to evaluate in two ways the 
integral f¢(u)du, taken along the parallelogram whose vertices are 
Ug ty + 2o, w +20+2o!', u,+20', We shall suppose that £(w) 
has no poles on the boundary, and that the coefficient of i in w'/w is 
positive, so that the vertices will be encountered in the order in 
which they are written when the boundary of the parallelogram is 
described in the positive sense. There is a single pole of £(w) in the 
interior of this boundary, with a residue equal to +1; hence the 
integral under consideration is equal to 27ri. On the other hand, by 
§ 68 the sum of the integrals taken along the side joining the vertices 
U,, U + 2 o and along the opposite side is equal to the expression 


ugt 2o 
ji [f(u)— lu + 2 o") ]du =— 4 oq'. 


Similarly, the sum of the integrals coming from the other two sides 
is equal to 4 o'n. We have, then, 


T 
(32) o'q = wn! = 9 1, 


which is the relation mentioned above. 
Let us again calculate the definite integral 


F(u) =f tou, 


taken along any path whatever not passing through any of the poles. 
Bee Sexe Pale + Ia —l@=24, 

so that F(u) is of the form F(u)= 2 qu + K, the constant K being 
determined except for a multiple of 2 mi, for we can always modify 
the path of integration without changing the extremities in such a 


way as to increase the integral by any multiple whatever of 2 ri, 
To find this constant K let us calculate the definite integral 


Hf "hotla 


along a path very close to the segment of a straight line which joins 
the two points » and — w. This integral is zero, for we can replace the 
path of integration by the rectilinear path, and the elements of 
the new integral cancel in pairs. But, on replacing v by — w in the 
expression which gives F(u), we have 


+o 
f £(v)dv =— 2o +K, 
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+° dy 3 
L =T, 


we can take K = 2 o + mi. Hence, without making any supposition 
as to the path of integration, we have, in general, 


and since we have also 


u+2w 
(33) I C(v)dv = 2q lu + o) +2 m+ Ti, 


where m is an integer, and we have an analogous formula for the 
integral ["*?°°¢(v) dv. 


72. The function o(u). Integrating the function ¢(u)— 1/u along 
any path starting from the origin and not passing through any pole, 


we have 


u 1 A u u wu 
i Eo c ae => | Lox (1 yh A F 2w iE a 


and consequently 


di [swoi] 1 ul Er 
(34) wel u S | | (1 E: =“) e2 8w? 
2w 


The integral function on the right is the simplest of the integral 
functions which have all the periods 2 w for simple roots; it is the 
function o (2): 


35 =u (1-*) Totau 
(35) o (w) ull ale : 
The equality (34) can be written 
u 1 

(34) a (wv) = oe Boa 

whence, taking the logarithmic derivative of both sides, we obtain 
í 1 1 

36 o'(w) Zis E 

(26) aW mee u ao 
The function o(w), being an integral function, cannot be doubly 
periodic. When its argument increases by a period, it is multiplied 


by an exponential factor, which can be determined as follows : 
From the formula (34') we have 


9 u+ 2w 1 u+ 2w 
o(u +2w) aw u+-2w0 als [soi] An Su) du, 
o (u) u 
This factor was calculated in § 71, whence we find 


Bi olu SEY = ernuto)+Qm+1)rt y Ww) = — eut /, 
(w) e o (u). 
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It is easy to establish in a similar manner the relation 
(38) aU +2 0')=— PVM G(y), 


From either of the formule (35) or (34') it follows that o(w) ts 
an odd function. 

If we expand this function o(w) in powers of u, the expansion 
obtained will be valid for the whole plane. It is easy to show that 
all the coefficients are polynomials in g, and g, For we have 


7 are hy oa Cy 4 Cs 6 Cr 


c 
3 
S aan 


ae 
Ci) eres ee" 
We see that there is no term in uw? and that any coefficient is a 
polynomial in the ¢,’s and therefore in the invariants g, and g,; 


the first five terms are as follows: 


5 ait 27,9 n 
Jott Jal Jou Joa 


zoe Popi Aoa AZE 


(39) o(u)=u— — 

The three functions p (u), €(w), o (u) are the essential elements of 
the theory of elliptic functions. The first two can be derived from 
o (u) by means of the two relations ¢ (u) = øo'(u)/o (u), p (u) =— E(w). 


73. General expressions for elliptic functions. Every elliptic function 
f(u) can be expressed in terms of the single function ø (u), or again 
in terms of the function {(w) and of its derivatives, or finally in 
terms of the two functions p(w) and p'(u). We shall present con- 
cisely the three methods. 


Method 1. Expression of f(u) in terms of the function o(u). Let 
Ay) Any ***y An be the zeros of the function f(u) in a parallelogram of 
periods, and b., by +++, , the poles of f(u) in the same parallelogram, 
each of the zeros and each of the poles being counted as often as is 
required by its degree of multiplicity. Between these zeros and poles 


we have the relation 
(40)0 a, Fea, =), 1b, Ft ot 20, 
where 2 Q is a period. 
Let us now consider the function 
a (wu — a,)++-o0(u—a, 


pe hear EO), 


This function has the same poles and the same zeros as the function 
f(u), for the only zeros of the factor o(u — a;) are u =a; and the 
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values of u which differ from a; only by a period. On the other hand, 
this function $(w) is doubly periodic, for if we change wu to u + 2 w, 
for example, the relation (37) shows that the numerator and the 
denominator of $(w) are multiplied respectively by the two factors 


(— IN ae aig Yar EEE (— Tyren une P te ee 
and these two factors are equal, by (40). Similarly, we find that 
plu +2o')= (u). The quotient f(u)/p (u) is therefore a doubly 
periodic function of w having no infinite values; that is, it is a 
constant, and we can write 


À oo Ce a aoa 
C AT o(u —b,)o(u—b,)---c(u—b, — 29) 


To determine the constant C it is sufficient to give to the variable u 
any value which is neither a pole nor a zero. 

More generally, to express an elliptic function f(u) in terms of 
the function o (u), when we know its poles and its zeros, it will suf- 
fice to choose n zeros (ai, Qa,- <, @,) and n poles (bi, Oz- --, 0n) in 
such a way that 3a; = 34; and that each root of f(u) can be obtained 
by adding a period to one of the quantities aj, and each pole by 
adding a period to one of the quantities bj. These poles and zeros 
may be situated in any way in the plane, provided the preceding 
conditions are satisfied. 


Method 2. Expression of f(u) in terms of the function ¢ and of its 
derivatives. Let us consider % poles a,, a,, +++, a, of the function f(u) 
such that every other pole is obtained by adding a period to one 
of them. We could take, for example, the poles lying in the same 
parallelogram, but that is not necessary. Let 

A ®© A Q) A® 


te ooo dk 2 


u— u; (u — a) (u — a)" 


be the principal part of f(w) in the neighborhood of the point a; 
The difference 


O-PS AVe- a) = AP ua) 


1 
wt (— ea pou) 
maps am 
is an analytic function in the whole plane. Moreover, it is a doubly 
periodic function, for when we change u to u + 2w, this function is 


increased by — 2434}, which is zero, since 34 represents the sum 
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of the residues in a parallelogram. That difference is therefore a 
constant, and we have 


k 
TOSC +>, [at (u — a) — AP (u — a) +++ 
(42) tal l i 
da ri- (u — a|: 

(nm; — 1)! 

The preceding formula is due to Hermite. In order to apply it we 
must know the poles of the elliptic function f(u) and the corre- 
sponding principal parts. Just as formula (41) is the analogon of the 
formula which expresses a rational function as a quotient of two 
polynomials decomposed into their linear factors, the formula (42) 
is the analogon of the formula for the decomposition of a rational 
fraction into simple elements. Here the function ¿(u — a) plays the 
part of the simple element. 


Method 3. Expression of f(u) in terms of p(u) and of p'(u). Let 
us consider first an even elliptic function f(u). The zeros of this 
function which are not periods, are symmetric in pairs. We can 
therefore find n zeros (a,, @,,+++, @„) such that all the zeros except 
the periods are included in the expressions 


Hea 


23 0h 24, as Gi 20,8 oe, 28 a AU 


We shall take, for example, the parallelogram whose vertices are 
w + o!, wo! — w, — w — o', w — w' and the zeros in this parallelogram 
lying on the same side of a straight line passing through the origin, 
carefully excluding half the boundary in a suitable manner. If a 
zero a; is not a half-period, it will be made to appear in the sequence 
A) Go) ***y My aS Often as there are units in its degree of multiplicity. 
If the zero a,, for example, is a half-period, it will be a zero of even 
order 27 (§ 68, notes). We shall make this zero appear only 7 times 
in the sequence a,, a,,---, @,- With this understanding, the product 


[p (0) — P@)I PM — P@)] >>: (P@M— PG)] 
has the same zeros, with the same orders, as f(u), excepting the case 
of f(0)= 0. Similarly, we shall form another product, 

[p (u) — p NIE C) — P] (PC) P On)], 
having the poles of f(u) for its zeros and with the same orders, 
again not considering the end points of any period. Let us put 


Min) =p E [POs peal, 
O ot) — pGIlp@)— PG] TP — PCa]? 
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the quotient f(w)/¢(w) is an elliptic function which has a finite 
value different from zero for every value of u which is not a period. 
This elliptic function reduces to a constant, for it could only have 
periods for poles; and if it did, its reciprocal would not have any 
poles. We have, then, 


c PM= PH) IPM — P()] + PM— P@)I, 
MO=€Ty(w) = dO, — PG) [PO PE] 
If f(u) is an odd elliptic function, f,(w)/p'(u) is an even function, 
and therefore this quotient is a rational function of p(w). Finally, 
any elliptic function F (w) is the sum of an even function and an 


odd function : 


F(u)= 


TO ECan) 
2 oi 2 ; 


Applying the preceding results, we see that every elliptic function 
can be expressed in the form 


(43) F(u)= R[p)]+ p'u) R [p], 


where R and R are rational functions. 


74. Addition formule. The addition formula for the function sin x 
enables us to express sin (a + b) in terms of the values of that func- 
tion and of its derivative for «=a and œ =b. There exists an 
analogous formula for the function p(w), except that the expression 
for p(w + v) in terms of p(w), p(v), p'(w), p'(v) is somewhat more 
complicated on account of the presence of a denominator. 

Let us first apply the general formula (41), in which the function 
o (u) appears, to the elliptic function p(w)— p(v). We see at once 
that o(u + v) o(u — v)/o(v) is an elliptic function with the same 
zeros and the same poles as p(w)— p(v). We have, then, 


a(u+v)a(u—v) i 
oa(u) j 
in order to determine the constant C it suffices to multiply the two 


sides by o?(w) and to let u approach zero. We thus find the relation 
1 =— Co’(v), whence we derive 
o(u +v) olu — v) 


(44) © p(u)—pe)=— o? (u) (v) 


If we take the logarithmic derivative on both sides, regarding v as 
a constant and u as the independent variable, we find 


p'u) 
p) — pl) 


p(u)—pw=Cc 


= Cu + ve Bu — 0) — 26), 
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or, interchanging u and v in this result, 


ee PUY IOS u+v)— é(u—v)— v 
B= e Ea 


Finally, adding these two results, we obtain the relation 


1 pl) — p') 

2 p) =p)’ 

which constitutes the addition formula for the function ¿ (u). 
Differentiating the two sides with respect to u, we should obtain 

the expression for p(u +v); the right-hand side would contain 

the second derivative p'(«), which would have to be replaced by 

6 p?’ (u) — g,/2. This calculation is somewhat long, and we can obtain 

the result in a more elegant way by proving first the relation 


(46) plu +v) +p) + piv) =[E(u + v)— élu) E(w) F 
Let us always regard u as the independent variable ; the two sides 
are elliptic functions having for poles of the second order u = 0, 
u =— v, and all the points deducible from them by the addition of 
a period. In the neighborhood of the origin we have 
are) AOE CU Ot E(u) 0 (0) 
=— 1 + ug (v) + aw- 


U 


(45) Cw+v—l@—lw= 


and consequently 
alt 
[élu +v) — élu) — éw) P= En 2 év) — 22au +... 


The principal part is 1/w’, as also for the left-hand side. Let us 
compare similarly the principal parts in the neighborhood of the pole 
u=—v. Putting u =— v + A, we have 


1 
E — él e HA) — Lv) = 5 — AL) BH +, 


[E(h) — f(A — v)— Sv) P= 5 PORRE 


The principal part of the right-hand side of (46) in the neighbor- 
hood of the point u =-— v is, then, 1/(u + v)’, just as for the left- 
hand side. Hence the difference between the two sides of (46) is 
a constant. To find this constant, let us compare, for instance, the 
developments in the neighborhood of the origin. We have in this 
neighborhood 


pu +v) + pw+p@)= 3 +2p(v)+ up'(v)+---. 
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Comparing this development with that of [¢(u+v) — elu) —E(v) F, 
we see that the difference is zero for u = 0. The relation (46) is there- 
fore established. Combining the two equalities (45) and (46), we 
obtain the addition formula forthe function p(w): 


(47) pwtv+pM+pm= ‘Gael ; 


75. Integration of elliptic functions. Hermite’s decomposition for- 
mula’ (42) lends itself immediately to the integration of an elliptic 
function. Applying it, we find 


T fro du= cut > fap Log [o(w—a,;)]— A§?£(u—a,) + ++ 


t=1 () 
n, 


G D a Di AS D(u — a) }. 


We see that the integral of an elliptic function is expressible in 
terms of the same transcendentals ø, ¢, p as the functions themselves, 
but the function o(w) may appear in the result as the argument of 
a logarithm. In order that the integral of an elliptic function may 
be itself an elliptic function, it is necessary first that the integral 
shall not present any logarithmic critical points; that is, all the 
residues A® must be zero. If this is so, the integral is a function 
analytic except for poles. In order that it be elliptic, it will suffice 
that it is not changed by the addition of a period to u, that is, that 


2Co — 29D AY= 0, 2Co! -219 14@=0 


whence we derive C= 0, 3A = 0. If these conditions are satisfied, 
the integral will appear in the form indicated by Hermite’s theorem. 


When the elliptic function which is to be integrated is expressed in terms 
of p(u) and p’(u), it is often advantageous to start from that form instead of 
employing the general method. Suppose that we wish to integrate the elliptic 
function R [p (u)] + p (u) R; [p (u)], E and R, being rational functions. We have 
only to notice in regard to the integral fR,[p(u)]p’(u) du that the change of 
variable p(u) = t reduces it to the integral of a rational function. As for the 
integral f R [p (u)] du, we could reduce it to a certain number of type forms by 
means of rational operations combined with suitably chosen integrations by 
parts ; but it turns out that this would amount to making in another form the 
same reductions that were made in Volume I (§ 105, 2d ed.; § 110, 1st ed.). For, 
if we make the change of variable p(u) = t, which gives 


dt at 


p’ (u) du = dt, or de = = 
PW) V40=¢,t—9, 
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the integral f R [p (u)] du takes the form 
R(t) dt 
V4 — g,t— 95 
We have seen how this integral decomposes into a rational function of ¢ and 


of the radical V4 03 — Jot — gz, a Sum of a certain number of integrals of the 
form ft"dt/ V4 — 92t — gs, and finally a certain number of integrals of the form 


Q(t) dt 
P() 408 — g,t — Te. 
where P(t) is a polynomial prime to its derivative and also to 4t — g,t — gz, 
and where Q (t) is a polynomial prime to P(t) and of lower degree than P (t). 
Returning to the variable u, we see that the integral f R [p (u)] du is equal 
to a rational function of p(u) and p’(u), plus a certain number of integrals 
such as f [p (u)]”du and a certain number of other integrals of the form 
Q[p(u)]du 
(o S Pon 
and this reduction can be accomplished by rational operations (multiplications 
and divisions of polynomials) combined with certain integrations by parts. 
We can easily obtain a recurrent formula for the calculation of the integrals 
Tn = f [p (u&)]” du. If, in the relation 


> (ip (4) J- 1p(u)} = (n — 1) [p (u) J" -p° (u) + [p (u) J7 -1p (u), 


we replace p? (u) and p”(u) by 4p°?(u)— g,p(u)— g; and 6p?(u)— g,/2 
respectively, there results, after arranging with respect to p (u), 


d ead 
m DO tat SAC : 
= (dn + 2) [pet — (n— 5) oof Wr- a- Dap Wr- 
and from this we derive, by integrating the two sides, 
1 
(50) [p(u)] -tp (u) = (4n + 2) Ingi- (n- >) Go In—1— (n — 1) 93 In -2. 


By putting successively n = 1, 2, 3, --- in this formula, all the integrals I, 
can be calculated successively from the first two, J) = u, I =— ¢(u). 

To reduce further the integrals of the form (49), it will be necessary to know 
the roots of the polynomial P (t). If we know these roots, we can reduce the 
calculation to that of a certain number of integrals of the form 


if du 
p (u) — P(r) 


where p (v) is different from ej, €, €g, since the polynomial P (¢) is prime to 
418 — gt —g,. The value of v is therefore not a half-period, and p’(v) is not 
zero. The formula i 

PO) = swt 0) — tu 2) - 250), 

p (u) — p 0) 
established in § 74, then gives 
(51) [oe = Moro (u+ v) = Loge (u — v) — 2u¢ (v)] + C, 

P(u)— pr) pP) 
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76. The function 0. The series by means of which we have defined the func- 
tions p (u), ¢(u), o (u) do not easily lend themselves to numerical computation, 
including even the power series development of o(u), which is valid for the 
whole plane. The founders of the theory of elliptic functions, Abel and Jacobi, 
had introduced another remarkable transcendental, which had previously been 
encountered by Fourier in his work on the theory of heat, and which can be 
developed in a very rapidly convergent series ; it is called the @ function. We 
shall establish briefly the principal properties of this function, and show how 
the Weierstrass ø (u) function can be easily deduced from it. 

Let T = r + si be a complex quantity in which the coefficient s of i is positive. 
If v denotes a complex variable, the function 6 (v) is defined by the series 


(52) 0 (v) = > f= Da ai e n+) mir, q = er", 
which may be regarded as a Laurent series in which e" has been substituted 
for z. This series is absolutely convergent, for the absolute value U, of the 
general term is given by 


1\2 
U, = om (2+3) ~(2n+1)7B 


if v= a+ Bi; hence VO approaches zero when n becomes infinite through 
positive values, and the same is true of VU_,. It follows that the function 
6 (v) is an integral transcendental function of the variable v. It is also an odd 
function, for if we unite the terms of the series which correspond to the values 
n and — n — 1 of the index (where n varies from 0 to + œ), the development 
(52) can be replaced by the following formula : 


+o 
(53) 0w) = > (= ‘oa rao me 1) 7», 
which shows that we have 
6(—v) =— 0 (v), 6 (0) = 0. 
When v is increased by unity, the general term of the series (52) is multi- 
plied by e@”+)7* =— 1. We have, then, 6(v + 1) =— 0 (v). If we change v to 


v +7, no simple relation between the two series is immediately seen ; but if 
we write 


aot) =1S a (n+ E) +2941 annaa 


Casio] 


and then change n to n — 1 in this series, the general term of the new series 


1\2 2 
n-3)+ n—1 


(= y 


e n+l) Tiv e— 2Tiv 


is equal to the general term of the series (52) multiplied by — g-1e-27”, Hence 
the function 6 (v) satisfies the two relations 


(54) O+) =— 0v) O(v+ 7) =— qr-le-279 (v). 


Since the origin is a root of 6(v), these relations show that 6 (v) has for zeros all 
the points m, + m,T, where m, and m, are arbitrary positive or negative integers. 
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These are the only roots of the equation 6(v) = 0. For, let us consider a 
parallelogram whose vertices are the four points vp, % +1, vo +1+7, Uy + 7; 
the first vertex v) being taken in such a way that no root of ø (v) lies on the 
boundary. We shall show that the equation ø (v) = 0 has a single root in this 
parallelogram. For this purpose it is sufficient to calculate the integral 


AO) 
6 (v) 
along its boundary in the positive sense. By the hypothesis made upon 7, we 


encounter the vertices in the order in which they are written. 
From the relations (54) we derive 


ToD CO oa O 


w+) A(v)’ Owr) 0w) 


dv 


The first of these relations shows that at the corresponding points n and n 
(Fig. 27) of the sides AD, BC, the function 6’(v)/(v) takes on the same value. 
Since these two sides are described in 
contrary senses, the sum of the cor- D otr) w O (Vo+1+T) 
responding integrals is zero. On the 
contrary, if we take two corresponding 
points m, m’ on the sides AB, DC, the 


value of 6’(v)/O@(v) at the point m’ is p n’ 
equal to the value of the same function a 

at the point m, diminished by 27i. The AW) ——~> B(Uo+1) 
sum of the two integrals coming from Fira. 27 


these two sides is therefore equal to 

fcp — 2 wid, that is, to 27i. As there is evidently one and only one point 
in the parallelogram ABCD which is represented by a quantity of the form 
m, + MT, it follows that the function ø (v) has no other roots than those found 
above. 

Summing up, the function @(v) is an odd integral function ; it has all the 
points m, + m,r for simple zeros; it has no other zeros; and it satisfies the 
relations (54). Let now 2w, 2w’ be two periods such that the coefficient of i in 
w/w is positive. In 8 (v) let us replace the variable v by u/2w and 7 by w/w, 
and let ¢ (u) be the function 


(55) pu) =8 (5) 


Then ¢(u) is an odd integral function having all the periods 2 w = 2 mw + 2 mo’ 
for zeros of the first order, and the relations (54) are replaced by the following : 
Es 

(56) (u + 2w) =— ẹ (u), plu + 20’) =— w /p(u). 
These properties are very nearly those of the function ø (u). In order to re- 
duce it to ø (u), it suffices to multiply ¢ (u) by an exponential factor, Let us put 


n 


20" ¢ (u), 


67) TE 


where 7 is the function of w and w’ defined as in § 71. This new function y (u) 
is an odd integral function having the same zeros as @(u). The first of the 
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relations (56) becomes 
2 (442)? 
(58) 0 EEO) a ry a eet ah a 
We have next : 
2w L u+2w) -u+ 
2w e » 


put 20) =- Fe $0), 
or, since nw’ — nw = 77/2, 
(59) y (u + 20) =— eut) y (u). 


The relations (58) and (59) are identical with the relations established above 
for the function ø (u). Hence the quotient y (u)/s (u) has the two periods 2 w 
and 2w’, for the two terms of this ratio are multiplied by the same factor when 
u increases by a period. Since the two functions have the same zeros, this 
quotient is constant ; moreover, the coefficient of u in each of the two develop- 
ments is equal to unity. We have, then, ø (u) = y (u), or 


n 

(60) PC ae re" 9(*), 
6 (0) 2 w 

and the function ø (u) is expressed in terms of the function 8, as we proposed. 

If we give the argument v real values, the absolute value of q being less than 

unity, the series (53) is rapidly convergent. We shall not further elaborate 

these indications, which suffice to suggest the fundamental part taken by the 

0 function in the applications of elliptic functions. 
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77. Relations between the periods and the invariants. To every 
system of two complex numbers w, w', whose ratio w'/w is not real, 
corresponds a completely determined elliptic function p(w), which 
has the two periods 2 w, 2’, and which is regular for all the values 
of u that are not of the form 2 mw + 2 m'w', all of which are poles of 
the second order. The functions {(w) and o(w), which are deducible 
from p(w) by one or by two integrations, respectively, are likewise 
determined by the system of periods (2, 2’). When there is any 
reason for indicating the periods, we shall make use of the notation 
p(w|o, w), lujo, w), (w|, w) to denote the three fundamental 
functions. 

But it is to be noticed that we can replace the system (w, o") by 
an infinite number of other systems (Q, Q') without changing the 
function p(w). For let m, m', n, n' be any four positive or negative 
integers such that we have mn'—m'n =+1. If we put 


Q = mo + no’, Q' = m'w + n'o!, 
we shall have, conversely, 


w= t(n2— 20),  w' =+ (mA'— mA), 
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and it is clear that all the periods of the elliptic function p(w) are 
combinations of the two periods 20, 2Q', as well as of the two 
periods 2 w, 2 w'. The two systems of periods (2 w, 2 w') and (2 Q, 2 0") 
are said to be equivalent. The function p(w|Q, Q') has the same 
periods and the same poles, with the same principal parts, as the 
function p(u|w, w"), and their difference is zero for u = 0. They are 
therefore identical. This fact results also from the development 
(22), for the set of quantities 2 mw + 2 m'w' is identical with the 
set of quantities 2mQ+2m'Q'. For the same reason, we have 
é (u| Q, 2')= E(ulo, w) and o(u|Q, Q')= a(ulo, w). 

Similarly, the three functions p (u), ¢ (u), o (u) are completely deter- 
mined by the invariants g,, g,. For we have seen that the function 
o (u) is represented by a power-series development all of whose coeffi- 
cients are polynomials in g,, g,. We have, then, ¢(w) = o'(w)/o(w), 
and finally p(w)=— ¢'(w). In order to indicate the functions which 
correspond to the invariants g, and g, we shall use the notation 


P(%3 Jos Ig)» ECAR ECA o(%3 Jor Gs): 


Just here an essential question presents itself. While it is evi- 
dent, from the very definition of the function p(w), that to a system 
(w, w') corresponds an elliptic function p(w), provided the ratio 
w'/w is not real, there is nothing to prove a priori that to every 
system of values for the invariants g,, gą corresponds an elliptic 
function. We know, indeed, that the expression g3 — 27 g} must be 
different from zero, but it is not certain that this condition is suff- 
cient. The problem which must be treated here amounts in the end 
to solving the transcendental equations established above, 


1 NEON 1 
(61) 9,= 60> eer AT 140>) Ce one 


for the unknowns w, w!, or at least to determining whether or not 
these equations have a system of solutions such that w'/w is not real 
whenever g3 — 27 7? is not zero. If there exists a single system of solu- 
tions, there exist an infinite number of systems, but there appears 
to be no way of approach for a direct study of the preceding equations. 
We can arrive at the solution of this problem in an indirect way by 
studying the inversion of the elliptic integral of the first kind. 


Note. Let w, w be two complex numbers such that w/w is not real, The corre- 
sponding function p (u|w, w) satisfies the differential equation 


Es 


2 
= 4p? — 9P — 
a | P? — 9P — Gas 
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where g, and g, are defined by the equations (61). For u = w, p (w) is equal to 
one of the roots e, of the equation 4p? — g,p — g, = 0. When u varies from 0 
to w, p(u) describes a curve L going from infinity to the point e,. From the 
relation du = dp/V4 pè — J2P — J We conclude that the half-period w is equal 
to the definite integral 


dE dp 
w = ———— 
» V4p?— gop — Is 


taken along the curve L. An analogous expression for w’ can be obtained by 
replacing e} by e, in the preceding integral. 

We have thus the two half-periods expressed in terms of the invariants g, 9z- 
In order to be able to deduce from this result the solution of the problem before 
us, it would be necessary to show that the new system is equivalent to the system 
(61), that is, that it defines g, and g; as single-valued functions of w, w 


78. The inverse function to the elliptic integral of the first kind. Let 
R(z) be a polynomial of the third or of the fourth degree which is 
prime to its derivative. We shall write this polynomial in the form 


R@=ACE ae a) (Z = Ay) (# = a) (2 y Os), 
where a, 4, a, a, denote four different roots if R (æ) is of the 
fourth degree. On ae other hand, if R (z) is of the third degree, we 
shall denote its three roots by @,, a,, 4,, and we shall also set a4,=o, 
agreeing to replace z — œ by unity in the expression R (z). 
The elliptic integral of the first kind is of the form 


ae 
(62) apes J = 


where the lower limit z, is supposed, for definiteness, to be different 
from any of the roots of R (z) and to be finite, and where the radical 
has an assigned initial value. If R(z) is of the fourth degree, the 
radical V R (z) has four critical points a,, a,, a,, @,, and each of the 
determinations of V R (z) has the point z = œ% for a ‘pale of the second 
order. If R(z) is of the third degree, the radical VR (2) (z) has only 
three critical points in the finite plane a,, a, a,; but if the variable 
z describes a circle containing the three points a,, a,, a,, the two 
values of the radical are permuted. The point z = œ is therefore a 
branch point for the function VR (2). 

Let us recall the properties of the elliptic integral w proved in 
$ 55. If w(x) denotes one of the values of that integral when we 
go from the point z, to the point z by a determined path, the same 
integral can take on at the same point z an infinite number of deter- 
minations which are included in the expressions 


(63) w=u(z)+2 mo + 2 m'o, u= I — &(z)+ 2 mo + 2 m'o', 
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if the path is varied. In these formule m and m'are two entirely 
arbitrary integers, 2 and 2w' two periods whose ratio is not real, 
and J a constant which we may take equal, for example, to the 
integral over the loop described about the point a. 

Let p(u|w, ') be the elliptic function constructed with the periods 
2 w, 2 w' of the elliptic integral (62). Let us substitute in that func- 
tion for the variable w the integral (62) itself diminished by J/2, 
and let (z) be the function thus obtained : 

4 w). 


(64) 2@ =| i o|=(u-3 


This function @(z) is á single-valued function of z. In fact, if we 
replace « by any one of the determinations (63), we find always, 
whatever m and m' may be, 


(z)= pO- w, o'| Or 2()=p[5 —u(z)|o, o'l, 


2 dz if 


VRO 2 


which shows that ® (z) is single-valued. 

Let us see what points can be singular points for this function 
(z). First let z; be any finite value of z different from a branch 
point. Let us suppose that we go from the point z, to the point z 
by a definite path. We arrive at 2, with a certain value for the 
radical and a value wv, for the integral. In the neighborhood of the 
point z,, 1/ VR (2) is an analytic function of z, and we have a 
development of the form 


1 
RO 


= ta = 2) 40,2 — 2) 4, a, #0, 


whence we derive 


(65) w=uta(e—%)t+75@—2) +: 


If u, —I/2 is not equal to a period, the function p(w — J/2) is 
analytic in the neighborhood of the point u, and consequently (2) 
is analytic in the neighborhood of the point z. If u,—J/2 is a 
period, the point w, is a pole of the second order for p(w — 1/2), and 
therefore z, is a pole of the second order for (z), for in the neigh- 
borkood of the point w, 


o 


where P is an analytic function. 
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Suppose next that z approaches a critical point a, In the neigh- 
borhood of the point a; we have 


[R@) J = (e — 4) Pe — a), 
where P; is analytic for z = a,, or 


1 il I 2 
= ata z—a)+ a (e—a) +] ae. i 
VR (2) v aml ` i( ) i í y i 


whence, integrating term by term, we find 


(66) u=ut V a| 2a + aea] 


If u; — I/2 is not a period, p(u — I/2) is an analytic function of u 
in the neighborhood of the point w; Substituting in the develop- 
ment of this function in powers of u — u, the value of the difference 
u — u; obtained from the formula (66), the fractional powers of 
(z —a;) must disappear, since we know that the left-hand side is a 
single-valued function of z; hence the function ®(z) is analytic in 
the neighborhood of the point a; Let us notice in passing that this 
shows that u; — 1/2 must be a half-period. Similarly, if u; — 1/2 is 
equal to a period, the point a; is a pole of the first order for ẹ (2). 

Finally, let us study the function @(z) for infinite values of z. 
We have to distinguish two cases according as R (z) is of the fourth 
degree or of the third degree. If the polynomial R (z) is of the fourth 
degree, exterior to a circle C described about the origin as center and 
containing the four roots, each of the determinations of 1 IN R (z) is 
an analytic function of 1/z. For example, we have for one of them 


1 a C , & 


TREES tm 


and it would suffice to change all the signs to obtain the develop- 
ment of the second determination. If the absolute value of 2 becomes 
infinite, the radical 1/V R (z) having the value which we have just 
written, the integral approaches a finite value w,, and we have in 
the neighborhood of the point at infinity 


(67) = the a a 
If u, — 1/2 is not a period, the function p(w — 7/2) is regular for 
the point u., and consequently the point z = œ is an ordinary point 
for (z). If u, — 1/2 is a period, the point w, is a pole of the second 
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order for p(w — I/2), and since we can write, in the neighborhood of 
the point z = œ, 


U— Un 


=+(¢,+%+84...), 


the point z = œ is also a pole of the second order for the function ®(z). 
If R(z) is of the third degree, we have a development of the form 


Te ees E as 
oma T aed i 


which holds exterior to a circle having the origin for center and 


containing the three critical points a, a,, a,. It follows that, 


i 2 

(68) E ho +--.). 

Reasoning as above, we see that the point at infinity is an ordi- 
nary point or a pole of the first order for &(z). The function (z) 
has certainly only poles for singular points ; it is therefore a rational 
function of z, and the elliptic integral of the first kind (62) satisfies 
a relation of the form 


(69) p(u-F)=2(), 


where (z) is a rational function. We do not know as yet the degree 
of this function, but we shall show that it is equal to unity. For 
that purpose we shall study the inverse function. In other words, 
we shall now consider w as the independent variable, and we shall 
examine the properties of the upper limit z of the integral (62), con- 
sidered as a function of that integral u. We shall divide the study, 
which requires considerable care, into several parts : 


1) To every finite value of u correspond m values of z if m is the 
degree of the rational function ® (z)- 

For let «u, be a finite value of u. The equation ẹ (z) = p (u, — 1/2) 
determines m values for z, which are in general distinct and finite, 
though it is possible for some of the roots to coincide or become 
infinite for particular values of u, Let z; be one of these values 
of z. The values of the elliptic integral u which correspond to this 
value of z satisfy the equation 


p(w — z)= (z )= plu == z); 


we have, then, one of the two relations 


y ! == 7 y ' 
u =u F 2mo t 2mo, u =I — u +2m ot 2 mw. 
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In either case we can make the variable z describe a path from z, to 
z, such that the value of the integral taken over this path shall be 
precisely w,. If the function @(z) is of degree m, there are then m 
values of z for which the integral (62) takes a given value w. 

2) Let u, be a finite value of u to which corresponds a finite value 
z of 2; that determination of z which approaches z, when u approaches 
u, is an analytic function of u in the neighborhood of the point u. 

For if z, is not a critical point, the values of v and 2 which ap- 
proach respectively w, and z, are connected by the relation (65), where 
the coefficient a, is not zero. By the general theorem on implicit 
functions (I, § 193, 2d ed.; § 187, Ist ed.) we deduce from it a 
development for z — z, in positive integral powers of u — w,. 

If, for the particular value w;, z were equal to the critical value a; 
we could in the same way consider the right-hand side of (66) as a 
development in powers of Vz—a,;. Since a, is not zero, we can 
solve (66) for Vz — a, and therefore for z — a,, expressing each of 
them as a power series in wu — w;. 

3) Let u, be one of the values which the integral u takes on when 
z| becomes infinite; the point u, is a pole for that determination of z 


whose absolute value becomes infinite. 

In fact, the value of the integral w which approaches w,, is repre- 
sented in the neighborhood of the point at infinity by one of the 
developments (67) and (68). In the first case we obtain for 1/z a 
development in a series of positive powers of u — w,,. 


1 

aS, Ui Jot Be — Uy.) + +s, 8, #0; 

in the second case we have a similar development for 1 / Vz, and 
therefore 


== (u eB, + Balu — te) HTE 

The point w,, is therefore a pole of the first or second order for z, 
according as the polynomial R(z) is of the fourth or of the third 
degree. 

4) We are going to show finally that to a value of u there can cor- 
respond only one value of z. For let us suppose that as the variable z 
describes two paths going from z, to two different points Zis Ža the 
two values of the integral taken over these two paths are equal. It 
would then be possible to find a path Z joining these two points By Be 


such that the integral 
if dz. 
ANR (z) 
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would be zero. If we represent the integral u = X + Yi by the point 
with the codrdinates (X, Y) in the system of rectangular axes OX, 
OY, we see that the point w would describe a closed curve r when 
the point z describes the open curve L. We shall show that this is 
not consistent with the properties which we have just demonstrated. 
To each value of w there correspond, by means of the relation 
p(u —I/2)= (z), a finite number of values of z, each of which 
varies in a continuous manner with w, provided the path described 
by u does not pass through any of the points corresponding to the 
value z= .* According to our supposition, when the variable w 
describes in its plane the closed curve T starting from the point 
A (u) and returning to that point, z describes an open arc of a con- 
tinuous curve passing from the point z, to the point z, Let us take 
two points M and P (Fig. 28) on the curve I. 
Let the initial value of z at A be z,, and let 
z', 2" be the values obtained when we reach M 
the points M and P respectively, after u has 
described the paths AM and AMNP. Again, P 
let z;i' be the value with which we arrive at 
the point P after u has described the are N 
AQP. It results from the hypothesis that 
z" and zi' are different. Let us join the two 
points M and P by a transversal MP interior to the curve T, and let 
us suppose that the variable u describes the arc AmM and then the 
transversal MP; let zs’ be the value with which we arrive at the 
point P. This value z,! will be different from z" or else from z;'. If 
it is different from z;', the two paths AmMP and AQP do not lead 
to the same value of z at the point P. If z" and z;' are different, the 
two paths AmMP and AmMNP do not lead to the same value at P; 
therefore, if we start from the point M with the value z' for z, we 
obtain different values for z according as we proceed from M to P 
along the path MP or along the path MNP. In either case we see 
that we can replace the closed boundary T by a smaller closed bound- 
ary I, partly interior to T, such that, when w describes this closed 
boundary, 2 describes an open arc. Repeating this same operation on 
the boundary T,, and continuing thus indefinitely, we should obtain 
an unlimited sequence of closed boundaries T, I, T, --- having the 
same property as the closed boundary T. Since we evidently can 


N 


3 


Atuo) 
Fie. 28 


* We assume the properties of implicit functions which will be established later 
(Chapter V). 
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make the dimensions of these successive boundaries approach zero, 
we may conclude that the boundary T, approaches a limit point À. 
From the way in which this point has been defined, there will always 
exist in the interior of a circle of radius e described about A as a 
center a closed path not leading the variable z back to its original 
value, however small e may be. Now that is impossible, for the point 
à is an ordinary point or a pole for each of the different determina- 
tions of z; in both cases z is a single-valued function of w in the 
neighborhood of X. We are thus led to a contradiction in supposing 
that the integral fdz/ VR (z), taken over an open path Z, can be zero, 
or, what amounts to the same thing, by supposing that to a value of 


u correspond two values of z. 
We have noticed above that, if for two different values of z we have 
®(z,) = ®(z,), we can find a path Z from z, to z, such that the integral 
dz ) 


VRE 


will be zerc. Hence the rational function  (z) cannot take on the same 
value for two different values of z; that is, the function ®(z) must be 
of the first degree: P (z) = (az + 6)/(ce + d). It follows, from the 


relation (69), that 7 
b — dp (u re 5) 


(70) fi; Taha ap eae 
p(w 5)—a 


and we may state the following important proposition: The upper 
limit z of an elliptic integral of the first kind, considered as a function 
of that integral, is an elliptic function of the second order. 

Elliptic integrals had been studied in a thorough manner by 
Legendre, but it was by reversing the problem that Abel and 
Jacobi were led to the discovery of elliptic functions. 

The actual determination of the elliptic function z= f(w) con- 
stitutes the problem of inversion. By the relation (62) we have 


dz 

Fes R(z), 
and therefore VR (z)= f'(u). It is clear that the radical VR (æ) is 
itself an elliptic function of w. We can restate all the preceding 
results in geometric language as follows: 


Let R (z) be a polynomial of the third or fourth degree, prime to its 
derivative ; the coordinates of any point of the curve C, 
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(71) ieee), 
can be expressed in terms of elliptic functions of the integral of the 


first kind, “me = de 
y= = 
7h, Tee 


in such a way that to a point (a, y) of that curve corresponds only 
one value of u, any period being disregarded. 


To prove the last part of the proposition, we need only remark 
that all the values of u which correspond to a given value of a are 
included in the two expressions 


U,+2m,o + 2m,a', I—u,+2m,o + 2m o. 


All the values of u included in the first expression come from an 
even number of loops described about critical points, followed by 
the direct path from a, to x, with the same initial value of the 
radical VR (a). The values of wu included in the second expression 
come from an odd number of loops described about the critical points, 
followed by the direct path from a, to x, where the corresponding 
initial value of the radical VR (x) is the negative of the former. If 
we are given both x and y at the same time, the corresponding 
values are then included in a single one of the two formule. 

From the investigation above, it follows that the elliptic function 
x = f(u) has a pole of the second order in a parallelogram if R (æ) 
is of the third degree, and two simple poles if R (x) is of the fourth 
degree; hence y = f'(u) is of the third or of the fourth order, accord- 
ing to the degree of the polynomial R (x). 


Note. Suppose that, by any means whatever, the codrdinates (a, y) 
of a point of the curve 4? = R (æ) have been expressed as elliptic 
functions of a parameter v, say x = $(v), y= ¢,(v). The integral of 
the first kind w becomes, then, 


y -(G- p'o) dv. 
i Yy p) 


The elliptic function $'(v)/,(v) cannot have a pole, since v must 
always have a finite value for every finite value of v; it reduces, 
then, to a constant k, and we have u = kv +l. The constant Z 
evidently depends on the value chosen for the lower limit of the 
integral w. The coefficient Æ can be determined by giving to v a 
particular value. 


182 SINGLE-VALUED ANALYTIC FUNCTIONS [III, § 79 


79. A new definition of p(u) by means of the invariants. It is now 
quite easy to answer the question proposed in §77. Given two num- 
bers g, g, such that g3 — 27g} is not zero, there always exists an 
elliptic function p(u) for which g, and g, are the invariants. 

For the polynomial 

R@)=42—gye—g, 
is prime to its derivative, and the elliptic integral fdz/V R (z) has 
two periods, 2 w, 2.0', whose ratio is imaginary. Let p(w], w") be the 
corresponding elliptic function. We shall substitute for the argu- 
ment w in this function the integral 

(72) Pea) es 

R (#) 

where M is a constant chosen in such a way that one of the values 
of u shall be equal to zero for z = œ. We shall take H, for example, 
equal to the value of the integral [y dz/VR (2) taken over a ray L 
starting at z} We shall show first that 
the function thus obtained is a single- 
valued analytic function of z. Let z be 
any point of the plane, and let us denote 
by v and v' the values of the integrals 


v= Le ’ 
Comz) VR (2) 

vy! = aS ’ 
cn VR (2) 


starting with the same initial value for 

R(z) and taken over the two paths 
zmz, znz, which together form a closed 
curve containing the three critical points 
es & e, of the radical. Consider the closed curve z,mzenz,ZMNZz, 
formed by the curve z menz, the segment z,Z, the circle C of very 
large radius, and the segment Zz, The function 1/V R (2) is analytic 


in the interior of this boundary, and we have the relation 


ie Fall E ah ac = o : 


which becomes, as the radius of the circle C becomes infinite, 


Fig. 29 


v +u — 2H =Q. 
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The values of v resulting from the two paths z mz, znz therefore 
satisfy the relation u + u'= 0. From this we conclude that the 


function 
2 he 
TOR acim) 


is a single-valued function of z. We have seen that it is a linear 
function of the form (az + b)/(cz +d). To determine a, b, c, d it 
will suffice to study the development of this function in the neigh- 
borhood of the point at infinity. We have in this neighborhood 


ees 
1 =+- 2-2) E S 
VR(z) 22 z jg 


hence the value of u, which is zero for z infinite, is represented by 


the series 
il 
u =— a ERTA +. ..); 


HE co Go \) = _ p 
ane(1+ AES FA oe ae 


whence 


It follows that the difference p(u)— z is zero for # = œ. But the 
difference (az + b)/(cz + d)— z can be zero for z= only if we 
have c= 0, b = 0, a = d; and the function p(u|w, w') reduces to z 
when we substitute for u the integral (72). Taking the point at 
infinity itself for the lower limit, this integral can also be written in 
the form 


wm) a © 


and this relation makes p(w) = z, where the function p(w) is con- 
structed with the periods 2, 2w' of the integral fdz/VR (2). 

Comparing the values of du/dz deduced from these relations, we 
have p'(u)= VR (z), or, after squaring both sides, 

(78) p“ (u)= R (2) = 4p (u)— PM) — Ie 

The numbers g,, g,, therefore, are the invariants of the elliptic func- 
tion p(w), constructed with the periods 2, 2.'. This result answers 
the question proposed above in § 77. If g} — 27 g3 is not zero, the 


equations (61) are satisfied by an infinite number of systems of values 
for w, w'. If ep e, 6, are the three roots of the equation 


R@)=4e—9,2— 9, = 9, 
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one system of solutions is given, for example, by the formule 
| Kg dz 


T4 EE R F 
oe ee. I VR (2) , VRE) 


from which all other systems will be deducible, as has been explained. 


d 


In the applications of analysis in which elliptic functions occur, the function 
p (u) is usually defined by its invariants. In order to carry through the numerical 
computations, it is necessary to calculate a pair of periods, knowing g, and gz, 
and also to be able to find a root of the equation p(w) = A, where A is a given 
constant. For the details of the methods to be followed, and for information 
regarding the use of tables, we can only refer the reader to special treatises.* 


80. Application to cubics in a plane. When g$ — 27 g} is not zero, 
the equation 


(75) S =4a*— gn — 9, 


represents a cubic without double points. This equation is satisfied 
by putting x = p (u), y = p'(u), where the invariants of the function 
p(w) are precisely g, and g, To each point of the cubic corresponds a 
single value of v in a suitable parallelogram of periods. For the equa- 
tion p(w) = has two roots u, and w, in a parallelogram of periods, 
the sum w, + % is a period, and the two values p'(w,) and p'(w,) are 
the negatives of each other. They are therefore equal respectively 
to the two values of y which correspond to the same value of z. 

In general, the codrdinates of a point of a plane cubic without 
double points can be expressed by elliptic functions of a parameter. 
We know, in fact, that the equation of a cubic can be reduced to 
the form (75) by means of a projective transformation, but this 
transformation cannot be effected unless we know a point of inflec- 
tion of the cubic, and the determination of the points of inflections 
depend upon the solution of a ninth-degree equation of a special 
form. We shall now show that the parametric representation of a 
cubic by means of elliptic functions of a parameter can be obtained 
without having to solve any equation, provided that we know the 
coordinates of a point of the cubic. 

Suppose first that the equation of the cubic is of the form 


(76) Y = b,x? + 36,074 3b," + b,, 


* The formule (39) which give the development of ø (u) in a power series, and 
those which result from it by differentiation, enable us, at least theoretically, to 
calculate e (u), o’(u), o” (u), and consequently ¢(u) and p (u), for all systems of values 
of u, Jo, J3- 
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in which case the point at infinity is a point of inflection. This 
equation can be reduced to the preceding form by putting y = 4 Y'/by 
x =—b,/b,+ 4 x'/b which gives 
y”? = Aye gat! — 9. 
where the invariants g,, g, are given by the formule 
12 (07 — bba) 3 bobby — 2 03 — 2b, 
Ce Pei pee 16 


Hence we obtain for the codrdinates of a point of the cubic (76) 
the following formule : 


v= = a BM); g= = pa), 
9 
Let us now consider a rae C, and let (a, B) be the coordinates 
of a point of that cubic. The tangent to the cubic at this point (a, £) 
meets the cubic at a second point (a', B') whose coérdinates can be 
obtained rationally. If the point (@’, B') is taken as origin of coör- 
dinates, the equation of the cubic is of the form 


p£, y)+ p, (z, y) + p (z, y= 0, 


where ¢,(x, y) denotes a homogeneous polynomial of the 7th degree 
(¢ =1, 2, 3). Let us cut the cubic by the secant y = tæ; then @ is 
determined by an equation of the second degree, 


x’, (1, t)+ a, (1, ¢)+ ¢, (4, 4) = 0, 
whence we obtain 
= 0, DEVE) | 
2 &, (A, t) 


where R (t) denotes the polynomial $3 (1, ¢)— 4 ¢,(1, ¢) 4, (1, 4), which 
is in general of the fourth degree. The roots of this polynomial are 
precisely the slopes of the tangents to the cubic which pass through 
the origin.* We know a priori one root of this polynomial, the slope t, 
of the straight line which joins the origin to the point (a, 8). Putting 
t = t H 1/t', ave find 


= ile 


Ve) = 1o RNE 


where the polynomial F,(¢’) is now only of the third degree. The 
coordinates (x, y) of a point of the cubic C, are therefore expressible 
rationally in terms of a parameter ¢’ and of the square root of a 


* Two roots cannot be equal (see Vol. I, § 103, 2d ed.; § 108, ist ed.). — TRANS. 
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polynomial #,(¢') of the third degree. We have just seen how to 
express ¢! and V R,(t') as elliptic functions of a parameter w; hence 
we can express x and y also as elliptic functions of u. 

It follows from the nature of the methods used above that to a 
point (æ, y) of the cubic correspond a single value of ¢ and a definite 
value of V R(t), and hence completely determined values of ¢' and 
VR,(t'). Now to each system of values of 7! and VR,(t') corre- 
sponds only one value of v in a suitable parallelogram of periods, as 
we have already pointed out. The expressions x = f(u), y = fi), 
obtained for the coordinates of a point of C,, are therefore such 
that all the determinations of « which give the same point of the 
cubic can be obtained from any one of them by adding to it various 
periods. 


This parametric representation of plane cubics by means of elliptic functions 
is very important.* As an example we shall show how it enables us to deter- 
mine the points of inflection. Let the expressions for the codrdinates be 
x =f (u), y =fı(u); the arguments of the points of intersections of the cubic 
with the straight line Ax + By +C = 0 are the roots of the equation 


Af (u) + Bf(u) +0 = 0. 


Since to a point (x, y) corresponds only one value of u in a parallelogram of 
periods, it follows that the elliptic function Af(u) + Bf,(u)+C must be, in 
general, of the third order. The poles of that function are evidently independent 
of A, B, C; hence if u,, Ug, us are the three arguments corresponding respec- 
tively to the three points of intersections of the cubic and the straight line, we 


must have, by § 68, 
U + Ug + Us =K + 2mw + 2m, w’, 


where K is the sum of the poles in a parallelogram. Replacing u by K/3 + u 
in f (u) and f (u), the relation can be written in the simpler form 


Uy + Uy + Us = period. 


Conversely, this condition is sufficient to insure that the three points M, (u=u,), 
M, (u = Uy), M, (u = ug) on the cubic shall lie on a straight line. For let Mj be 
the third point of intersection of the straight line M, M, with the cubic, and US 
the corresponding argument. Since the sum u; + U, + uz is equal to a period, 
uz and u; differ only by a period, and consequently M; coincides with My: 

If u is the value of the parameter at a point of inflection, the tangent at that 
point meets the curve in three coincident points, and 3u must be equal to a 
period. We must have, then, u = (2m; w + 2m,’)/3. All the points of inflec- 
tion can be obtained by giving to the integers m, and m, the values 0, 1, 2. 
Hence there are nine points of inflections. The straight line which passes through 


* CLEBSCH, Ueber diejenigen Curven, deren Coordinaten sich als elliptische Func- 
tionen eines Parameters darstellen lassen (Crelle’s Journal, Vol. LXIV). 
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the two points of inflection (2m, + 2m,w’)/3 and (2mjw + 2mw’)/3 meets 
the cubic in a third point whose argument, 


_ 2(m, + mz) w + 2 (m, + mg) o 


3 


’ 


is again one third of a period, that is, in a new point of inflection. The number 
of straight lines which meet the cubic in three points of inflection is therefore 
equal to (9 - 8)/(3 - 2), that is, to twelve. 


Note. The points of intersection of the standard cubic (75) with the straight 
line y = mg + n are given by the equation p'(u)— mp (u) — n = 0, the left-hand 
side of which has a pole of the third order at the point u = 0. The sum of the 
arguments of the points of intersection is then equal to a period. If u, and u, 
are the arguments of two of these points, we can take — u, — u, for the argu- 
ment of the third point of intersection, and the abscissas of these three points 
are respectively p (u), p (uo), p(u, + ua). We can deduce from this a new proof 
of the addition formula for p(u). In fact, the abscissas of the points of inter- 
section are roots of the equation 


42% — g t —g, = (ma + n)’; 
hence 
wie 
Ly + Ly + Lz = p (ui) + p (Mg) + p (u; + u) SiE 


On the other hand, from the straight line passing through the two points M; (u), 
M, (u), we have the two relations p'(u,) =mp (u) +n, p (u) =mp (Uy) +n, Whence 
na p (uo) — p (u) A 

P (Ua) — P (41) 
and this leads to the relation already found in § 74, 


il f Oh pre i 2 
P(u,) + P (Ug) + p (u; + ua) =a i 


81. General formule for parameter representation. Let R(æ) be a 
polynomial of the fourth degree prime to its derivative. Consider 
the curve C, represented by the equation 

CT) Y = R (x)= ar + 4a x + 6a + Aat + a. 

We shall show how the coördinates x and y of a point of this curve 
can be expressed as elliptic functions of a parameter. If we know a 
root a of the equation R(x) = 0, we have already seen in the treat- 
ment of cubics how to proceed. Putting x =a+1/z', the relation 
(77) becomes 
1 RIZ) 
y= Ria + el = TE 

where F,(x') is a polynomial of the third degree. Hence the curve Or 
by means of the relations <=a+1/z', y=y'/x", corresponds point for 
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point to the curve C% of the third degree whose equation is y= R(x’). 
Now ! and y' can be expressed by means of a parameter w, in the form 
a' = ap(u)+ B, y' = «p' (u), by a suitable choice of a, 8 and of the 
invariants of p(w). We deduce from these relations the following 
expressions for x and y: 


1 ap'(u) 
T8 a pme 
a) pore 7 [ap(u)+ BP’ 
whence we find du =—dz/y, so that the parameter u is identi- 


cal, except for sign, with the integral of the first kind, fdx/V R (x), 
and the formule (78) constitute a generalization of the results for 
the simple case of parametric representation in § 80. 

Let us consider now the general case in which we do not know any 
root of the equation R(x)= 0. We are going to show that x and y 
can be expressed rationally in terms of an elliptic function p(w) with 
known invariants, and of its derivative p' (u), without introducing any 
other irrationality than a square root. Let us replace for the moment 
x and y by ż and v respectively, so that the relation (77) becomes 


CRED) v= Rea tta Et 64,4 40,t+ a, 
The polynomial R (t) can be expressed in the form 
R= L$, OF w. p) P, (t) 
in an infinite number of ways, where ¢,, $, , axe polynomials of 
the degrees indicated by their subscripts. For let (a, 8) be the coör- 


dinates of any point on the curve C, Let us take a polynomial ¢, (4) 
such that $,(@) = B, which can be done in an infinite number of ways; 


then the equation 
R-t] = 0 


will have the root ¢= a, and we can put $,(t)=¢—a. The poly- 
nomial R (¿) having been put in the preceding form, let us consider 
the auxiliary cubic C, represented by the equation 


Oe hee 


If we cut this cubic by the secant y = tx, the abscissas of the two 
variable points of intersection are roots of the equation 

a”, (t) + 2 sp, C)+ $,(t) = 0 
and can be expressed in the form 


a $2 (t) + bigs 
$; (2) 


x 
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where v is determined by the equation (77'). Conversely, we see that 
t and v can be expressed rationally in terms of the coérdinates a, y 
of a point of C, by the equations 


Now wand y can be expressed as elliptic functions of a parameter u, 
since we know a point on the cubic C, that is the origin. Then ¢ 
and v can also be expressed as elliptic functions of u. The method is 
evidently susceptible of a great many variations, and we have intro- 
duced only the irrational 8 = V R (a), where a is arbitrary. 

We are going to carry through the actual calculation, supposing, 
as is always admissible, that we have first made the coefficient a, of ¢° 
disappear in R(t). We can then write 

a, R(t) =(a,t?) + 6a,a,0 + 4a,a,¢ + a,4, 
and put 
$,()=—1, ¢,@0=4,0, ¢,0)=64,4,0 + 44,4,¢ + a,a,. 
The auxiliary cubic C, has the form 
(81) 6a mory + 4a,a,27y + a,a,0° + 2a,y°—2 =0. 

Following the general method, let us cut this cubic with the 

secant y= tx; the equation obtained can be written in the form 
tye e 6a a, +4 t = 
JEF 2a, is —(6a,a,0 + 4a,a,¢ + a,%,)= 0; 


whence we obtain A 
-=at t Va EC): 
v 
Conversely, we can express ¢ and Va E (t) in terms of x and y: 


1 2 
(82) t= 4 Vak@ =~ -a (2): 


x 


On the other hand, solving the equation (81) for y, we have 


= 2a ayn? + V4 a2a2at — a (aya, x? —1) (6 a,a,2 + 2 a) 
ee 64,0," + 2 a, 


The polynomial under the radical has the root æ = 0. Applying the 
method explained above, we can then express x and y as elliptic 
functions of a parameter. Doing so, we obtain the results 


1 ma aop’ (u) PALAS 
IRER, = 
2 aP (u) aa y 2 [ap (2) + a] [2 aP (u) — a] 


b) 


(83) s= 
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where the invariants g,, g, of the elliptic function p(w) have the 
following values : 


3 2 
84 _ auy +3 Uy Uy My — A, — t03. 
(84) Iz = a? : 8 as 


Substituting the preceding values for æ and y in the expressions 
(82), we find 


(85) aa? 
Peg 
RG) =v a 200) ey aoe? 


0 
Ay 


We can write these results in a somewhat simpler form by noting 
that the relations 
aaae a 
(86) p(v) ae p'(v) a 
are compatible according to the values (84) of the invariants g, and g,. 
On the other hand, we can substitute for 


ijp- p'o 
A E l 


its equivalent p(w +v) + p(u)+ p(w). Combining these results and 
replacing ¢ and VR (t) by x and y respectively, we may formulate 
the result in the following proposition : 


The codrdinates (x, y) of any point on the curve C,, represented by 
the equation (TT) (where a, = 0), can be expressed in terms of a vari- 
able parameter u by the formule 

1 p'(v)— p'(v 
6) s= y= Valp@— vw +o} 
where the invariants g and g, have the values given by the relations (84), 
and where p(v), p'(v) are determined by the compatible equations (86). 


From the formula (45), established above (§ 74), we derive, by 
differentiating the two sides of that equality, 


1 d[p'u)— p'(v) x y l 
2 A (u)—p on = p(u)— p (u+ v); 
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that is, dæ/du = y/ Vas or du = [Va /y\d«x. The parameter u, there- 
fore, represents the elliptic integral of the first kind, V at, fdx/NR (a), 
and the formule (87) furnish the solution of the generalized prob- 
lem of parameter representation. 


82. Curves of deficiency one. An algebraic plane curve C, of degree 
n cannot have more than (n —1)(n — 2)/2 double points without 
degenerating into several distinct curves. If the curve C, is not 
degenerate and has d double points, the difference 


_(@=1)(m—2) _ 
pies 2 d 
is called the deficiency of that curve. Curves of deficiency zero are 
called unicursal curves; the coördinates of a point of such a curve 
can be expressed as rational functions of a parameter. The next 
simplest curves are those of deficiency one; a curve of deficiency 
one has (n — 1) (n — 2)/2 — 1 = n(n — 3)/2 double points. 


The codrdinates of a point of a curve of deficiency one can be 
expressed as elliptic functions of a parameter. 


In order to prove this theorem, let us consider the adjoint curves 
of the (n — 2)th order, that is, the curves C,_, which pass through 
the n(n — 3)/2 double points of C,. Since (n — 2) (n + 1)/2 points 
are necessary to determine a curve of the (n — 2)th degree, the 
adjoint curves C,,_. depend still upon 


(n — 2)(n +1)— n(n —3) 
2 


=(n — 1) 


arbitrary parameters. If we also require that these curves pass 
through n — 3 other simple points taken at pleasure on C,,, we obtain 
a system of adjoint curves which have, in common with C,, the 
n(n — 3)/2 double points of C,, and n — 3 of its simple points. Let 
F(x, y)= 0 be the equation of C,, and let 


SCE, Y EAE Y) HA y) = 0 
be the equation of the system of curves C,,_,, Where and p are arbi- 
trary parameters. Any curve of this system meets C, in only three 
variable points, for each double point counts as two simple points, 


and we have 
n(n — 3)+ n — 3 = n(n — 2) — 3. 
Let us now put 
(88) ,— hæ, y) TE J, y), 


MiG) EER . 
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_ 


when the point (x, y) describes the curve C,, the point (x', y') de- 
scribes an algebraic curve C' whose equation would be obtained by 
the elimination of x and y between the equations (88) and F(x, y) = 0. 
The two curves C' and C, correspond to each other point for point 
by means of a birational transformation. This means that, con- 
versely, the coordinates (a, y) of a point of C, can be expressed 
rationally in terms of the codrdinates (a', y') of the corresponding 
point of C'. To prove this we need only show that to a point (x', y') 
of C' there corresponds only one point of Cp, or that the equations 
(88), together with F(x, y)= 0, have only a single system of solu- 
tions for x and y, which vary with «' and y'. 

Suppose that to a point of C' there correspond actually two points 
(a, b), (a', b') of C, which are not among the points taken as the 
basis of the system of curves C,,_,. Then we should have 


flab) flat 0 _ flat B 

ACD AC) ACD 
and all the curves of the system which pass through the point (a, b) 
would also pass through the point (a', b. The curves of the system 
which pass through these two points would still depend linearly 
upon a variable parameter and would meet the curve C, in a single 
variable point. The codrdinates of this last point of intersection 
with C, would then be rational functions of a variable parameter, 
and the curve C, would be unicursal. But this is impossible, since 
it has only n(n — 3)/2 double points. Hence to a point (æ', y") of C' 
corresponds only one point of Ca, and the codrdinates of this point 
are, by the theory of elimination, rational functions of x! and y': 


(89) z= (a, y'), y= pk y’) 

In order to obtain the degree of the curve C’, let us try to find 
the number of points common to this curve and any straight line 
ax' + by'+c¢=0. This amounts to finding the number of points 
common to the curve C, and the curve 


afe, y) + E, y) + A@ y)= 0, 

since to a point of C' corresponds a single point of C,, and conversely. 
Now there are only three points of intersection which vary with a, b, c. 
The curve C' is therefore of the third degree. To sum up, the coör- 
dinates of a point of the curve C, can be expressed rationally in 
terms of the coordinates of a point of a plane cubic; and since the 
coérdinates of a point of a cubic are elliptic functions of a parameter, 
the same thing must be true of the codrdinates of a point of C,. 
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It results also from the demonstration, and from what has been 
seen above for cubics, that the representation can be made in such a 
way that to a point (æ, y) of C, corresponds only one value of u in 
a parallelogram of periods. 

Let x = y(u), y = y(u) be the expressions for a and y derived 
above; then every Abelian integral w = f R (æ, y)dzx associated with 
the curve C, (I, § 103, 2d ed.; § 108, 1st ed.) is reduced by this 
change of variables to the integral of an elliptic function ; hence this 
integral w can be expressed in terms of the transcendentals p, ¢, o 
of the theory of elliptic functions. The introduction of these tran- 
scendentals in analysis has doubled the scope of the integral calculus. 


Example. Bicircular quartics. A curve of the fourth degree with two double 
points is of deficiency one. If the double points are the circular points at in- 
finity, the curve C, is called a bicireular quartic. If we take for the origin a 
point of the curve, we can take for the adjoint curves O,_. circles passing 


through the origin Tinta ene tie 


In order to have a cubic corresponding point for point to the quartic ©}, we 
need only follow the general method and put a = «/(a? + y?), y = y/(@? + y?). 
We have, conversely, x = x’ / (x? + y?), y =y'/ (x? + y?). These formule define 
an inversion with respect to a circle of unit radius described with the origin 
as center. To obtain the equation of the cubic Oj, it will suffice to replace « 
and y in the equation of C, by the preceding values. Suppose, for example, 
that the equation of the quartic C, is (x? + y*)?— ay = 0; the cubic Cj will 
have for its equation ay/(y? + «”)—1=0. 


Note. When a plane curve C, has singular points of a higher order, it is of 
deficiency one, provided that all its singular points are equivalent to n(n — 8)/2 
ordinary double points. For example, a curve of the fourth degree having a 
single double point at which two branches of the curve are tangent to each 
other without having any other singularity is of deficiency one; to verify this 
it suffices to cut the quartic by a system of conics tangent to the two branches 
of the quartic at the double point and passing through another point of the 
quartic. The curve y? = R (æ), where R (x) is a polynomial of the fourth degree 
prime to its derivative, has a singularity of this kind at the point at infinity. 
It is reduced to a cubic by the following birational transformation : 


G9 = ik =p ae Vay”, 


from which it is easy to obtain the formule (87). 


EXERCISES 


1. Prove that an integral doubly periodic function is a constant by means 


of the development aE ee 
f@)=> Are ® 


=o 


(The condition f(z + w) =J (z) requires that we have A, = 0 if n 40.) 
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2. If a is not a multiple of m, we have the formula 
sin (z + @) ( z) uu Z ) i 
=N 1 enm, 
sin & Ta LI D E 


(Change z to z + æ in the expansion for ctnz, then integrate between the 
limits 0 and z.) 


3. Deduce from the preceding result the new infinite products 


cos(z +a) _ We aah 22 Je 
cos a Mal AEREE 


= 


. ° +o z 

sin a — sin z z z 7 Z Z = 

SSS (le 1— 1— jer, 
sin @ ( “)( +) ( —)( (2n—1)r—@ 


-%0 


ae 2 se Kae 
COS Z ee =(1-S) 7] (1- z )(1- z ) evr. 
1— cosa a? L Qnr+a INT — a 


Transform these new products into products of primary functions or into 
products that no longer contain exponential factors, such as 


4 2? 422 422 
cose = (1— 45 1-54 )...[1-5 | -- 
1 9 7? (n + 1)27? 


4. Derive the relations 


tanz = 22 1 + 1 -H 1 aP 
> la, Ont aes e 
4 4 4 
1 1 1 1 1 
== 27 = eee ee ho a eee 
sing zZ E T? EEO ipe Aen aa |. 


Establish analogous relations for 


1 1 
A x ed . 
sinz — sina cos z — cos a 


5. Establish the relation 


sinr | Z Ze- 22 (22 —1) (22 — 4) ae 


Ao AE | [21]? [31]? 


n2 e) 
gaan TOSE 


ES 
6. Decompose the functions 
1 i 
p (u) p? (u) 


into simple elements. 
7. If g, = 0, we have 
p(au; 0, 93) = ap (u; 0,95), p(au; 0, 93) =p (u; 0, gs), 


where a is one of the cube roots of unity. From ihis deduce the decomposition 
of 1/[p’(u) — p’(v)] into simple elements when g, = 0. 
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8. Given the integrals 
T ax +b F (pe ax? + b 
t= Va? — 1 z Vine” 


if dx f 5 Ee 8 
r8 Ve — g V(1— z?) (1 — k2?) £ 


it is required to express the variable z and each one of these integrals in terms 
of the transcendentals p, ¢, ¢ 


9. Establish Hermite’s decomposition formula (§ 73) by equating to zero 
the sum of the residues of the function F (z)[¢ (æ — z) — ¢(xọ— z)] in a paral- 
lelogram of periods, where F(x) is an elliptic function and where æ, x) are 
considered as constants. 


10. Deduce from the formula (60) the relation n =— 6’”(0)/12 w6’(0). 
(It should be noticed that the series for «(u) does not contain any terms 
in u8.) 


11*. Express the codrdinates x and y of one of the following curves as 
elliptic functions of a parameter : 


y =A[(x— a) (@— b) @—-o)), y=A[e—a) (x — b), 


yt =A (@— a? (@— b) @-—e), yt =A (@— a)? (e — b), 
yt = A (z — a)? (z — 0), 
y® =A (x— a)? (x — b)* (x — c)5, yê =A (x— a)? (x — b), 
yë =A (x — a)? (x — b)5, y® =A (mae — )5, 
y? + (la? + ma + n)y? + A[(a — a) (x — b) (x — ¢)]? = 0, 
Ge Ale é peu Na 
s+ Any? + 2 (Be E= 0, yt + Ary + x (2 rere = 0; 
SP AE 
y+ Any? + (Bet aF g 2) =0, 
44 Ad 44 A4 
5 4 pe ett ee 5 Axy* oP es eee —0 
y5 + Any*+ x (2 z s= 0, y? + Ary +( He aaa) 


The variable parameter is equal, except for a constant, to the integral f(1/y) dx. 


[Brior et Bouquet, Théorie des fonctions doublement 
périodiques, 2d ed., pp. 388-412. | 


CHAPTER IV 


ANALYTIC EXTENSION 


I. DEFINITION OF AN ANALYTIC FUNCTION BY MEANS 
OF ONE OF ITS ELEMENTS 


83. Introduction to analytic extension. Let f(z) be an analytic func- 
tion in a connected portion A of the plane, bounded by one or more 
curves, closed or not, where the word curve is to be understood in 
the usual elementary sense as heretofore. 

If we know the value of the function f(z) and the values of all 
its successive derivatives at a definite point a of the region A, we 
can deduce from them the value of the function at any other point b 
of the same region. To prove this, join the points a and b by a path Z 
lying entirely in the region A; for example, by a broken line or by 
any form of curve whatever. Let ô be the lower limit of the dis- 
tance from any point of the path Z to any point of the boundary of 
the region A, so that a circle with the radius 6 and with its center at 
any point of L will lie entirely in that region. By hypothesis we 
know the value of the function f(a) and the values of its successive 
derivatives f'(a), f"(a),---, for =a. We can therefore write the 
power series which represents the function f(z) in the neighborhood 
of the point a: 


2 
w 


@) #@=/@+=—f@O+.- + 


(2—&)" l 
Sao 


The radius of convergence of this series is at least equal to ô, but 
it may be greater than 6. If the point b is situated in the circle of 
convergence C, of the preceding series, it will suffice to replace z by 
b in order to have f'(b). Suppose that the point b lies outside the circle 
C,, and let a, be the point where the path Z leaves C,* (Fig. 30). 
Let us take on this path a point 2, within C, and near a, so that the 


* Since the value of f(z) at the point b does not depend on the path so long as it 
does not leave the region A, we may suppose that the path cuts the circle Cy in only 
one point, as in the figure, and the successive circles O,, Cy, +++ in at most two points. 
This amounts to taking for q; the last point of intersection of L and Qo, and similarly 
for the others. 
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distance between the two points z, and a, shall be less than 8/2. The 
series (1) and those obtained from it by successive differentiations 
enable us to calculate the values of the function f(z) and of all its 
derivatives, f(z,), f(z), +++, f(z), +++, for z =z. The coefficients 
of the series which represents the function f(z) in the neighborhood 
of the point z, are therefore determined if we know the coefficients of 
the first series (1), and we have in the neighborhood of the point z, 
z— 2 


O £@Q=f@)t 2p) t+ ER pow ten. 


n! 


The radius of the circle of convergence C, of this series is at least 
equal to §; this circle contains, then, the point œ, within it, and 
there is also a part of it out- 
side of the circle C» If the 
point b is in this new circle 
Cit will suffice to put z = b 
in the series (2) in order to 
have the value of f(b). Sup- 
pose that the point b is again 
outside of C,, and let a, be 
the point where the path z,) 
leaves the circle. Let us take 
on the path L a point z Fie. 30 
_ within C, and such that the 

distance between the two points z, and «œ, shall be less than 6/2. 
The series (2) and those which we obtain from it by successive dif- 
ferentiations will enable us to calculate the values of f(z) and its 
derivatives f(z), f(z), J") at the point z} We shall then 
form a new series, 


z— Be 2p, 


8) f@=se)t S28 pet. + =F poet, 


n! 


which represents the function f(z) in a new circle C, with a radius 
greater than or equal to è. If the point b is in this circle C,, we shall 
replace z by b in the preceding equality (3); if not, we shall continue 
to apply the same process. At the end of a finite number of such 
operations we shall finally have a circle containing the point b within 
it (in the case of the figure, is in the interior of C,); for we can 
always choose the points 2,, Z, +--+ in such a way that the dis- 
tance between any two consecutive points shall be greater than 6/2. 
On the other hand, let S be the length of the path Z. The length of 
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the broken line az,%, +++» 1%» 18 always less than S; hence we have 
ps/2 +|%, —b|<S. Let p be an integer such that (p/2 +1)8> 8. 
The preceding inequality shows that after p operations, at most, 
we shall come upon a point z, of the path Z whose distance from 
the point b will be less than 8; the point > will be in the interior 
of the circle of convergence C, of the power series which represents 
the function f(z) in the neighborhood of the point z,, and it will 
suffice to replace # by b in this series in order to have f(b). In the 
same way all the derivatives f'(b), (0), --- can be calculated. 

The above reasoning proves that it is possible, at least theoretically, 
to calculate the value of a function analytic in a region A, and of 
all its derivatives at any point of that region, provided we know 
the sequence of values, 


(4) Ia, Ja); F O, Se) Se), ses 


of the function and of its successive derivatives at a given point a of 
that region. It follows that any function analytic in a region A is 
completely determined in the whole of that region if it is known in 
a region, however small, surrounding any point a taken in A, or 
even if it is known at all points of an are of a curve, however short, 
ending at the point a. For if the function f(z) is determined at 
every point on the whole length of an are of a curve, the same must 
be true of its derivative f'(z), since the value f'(z,) at any point of 
that arc is equal to the limit of the quotient [f(z,) — f(,) ]/(& — &) 
when the point z, approaches z, along the arc considered ; the deriv- 
ative f"(z) being known, we deduce from it in the same way f(z), 
and from that we deduce f""(z),-.-. All the successive derivatives 
of the function f(z) will then be determined for z = a. We shall say 
for brevity that the knowledge of the numerical values of all the 
terms of the sequence (4) determines an element of the function 
J(=). The result reached can now be stated in the following man- 
ner: A function analytic in a region A is completely determined if 
we know any one of its elements. We can say further that two func- 
tions analytic in the same region cannot have a common element 
without being identical. 

We have supposed for definiteness that the function considered, 
J (2), was analytic in the whole region; but the reasoning can be 
extended to any function analytic in the region except at certain 
singular points, provided the path ZL, followed by the variable in 
going from « to b, does not pass through any singular point of the 
function. It suffices for this to break up the path into several ares, 
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as we have already done (§ 31), so that each one can be inclosed 
in a closed boundary inside of which the branch of the function IE 
considered shall be analytic. The knowledge of the initial element 
and of the path described by the variable suffices, at least theoreti- 
cally, to find the final element, that is, the numerical values of all the 
terms of the analogous sequence 


2 OOE E 


84. New definition of analytic functions. Up to the present we have 
studied analytic functions which were defined by expressions which 
give their values for all values of the variable in the field in which 
they were studied. We now know, from what precedes, that it is 
possible to define an analytic function for any value of the variable 
as soon as we know a single element of the function; but in order to 
present the theory satisfactorily from this new point of view, we must 
add to the definition of analytic functions according to Cauchy a new 
convention, which seems to be worth stating in considerable detail. 

Let f(z), f,() be two functions analytic respectively in the two 
regions 4,, 4, having one and only one part 
A' in common (Fig. 31). If in the com- 
mon part A’ we have f,(2)=f,(¢), which 
will be the case if these two functions have 
a single common element in:this region, we 
shall regard f(z) and f,(z) as forming a 
single function F(z), analytic in the region 
A,+A,, by means of the following equalities: Fic. 31 
A= (2) in A. and) F(z )==7 (2) A 
We shall also say that f,(z) is the analytic extension into the region 
A, — A' of the analytic function f(z), which is supposed to be defined 
only in the region 4,. It is clear that the analytic extension of f (2) 
into the region of A, exterior to A, is possible in only one way.* 


*In order to show that the preceding convention is distinct from the definition of 
functions analytic in general, it suffices to notice that it leads at once to the following 
consequence: If a function f (2) is analytic in a region A, every other analytic func- 
tion f,(z), under these conventions, which coincides with f (z) in a part of the region A 
is identical with f (z) in A. Now let us consider a function F (z) defined for all values 
of the complex variable z in the following manner: 


2 h T T 
ONE sire, itzA oi ON Os 
However odd this sort of convention may appear, it has nothing in it contra- 


dictory to the previous definition of functions in general analytic. The function 
thus defined would be analytic for all values of z except for z= 7/2, which would 
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Let us now consider an infinite sequence of numbers, real or 
imaginary, 

(6) Ay Uy) Aos’ 9 Amt 
subject to the single condition that the series 

(7) @, 0,2 a I A 


converges for some value of z different from zero. (We take z = 0 
for the initial value of the variable, which does not in any way 
restrict the generality.) The series (7) has, then, by hypothesis, a 
circle of convergence C, whose radius R is not zero. If R is infinite, 
the series is convergent for every value of z and represents an inte- 
gral function of the variable. If the radius X has a finite value dif- 
ferent from zero, the sum of the series (7) is an analytic function 
f(z) in the interior of the circle C,. But since we know only the 
sequence of coefficients (6), we cannot say anything a priori regard- 
ing the nature of the function outside of the circle C,. We do not 
know whether or not it is possible to add to the circle C, an adjoin- 
ing region forming with the circle a connected region A such that 
there exists a function analytic in A and coinciding with f(z) in the 
interior of C,. The method of the preceding paragraph enables us to 
determine whether this is the case or not. Let us take in the circle C, 
a point æ different from the origin. By means of the series (7), 
and the series obtained from it by term-by-term differentiation we 
can calculate the element of the function f(z) which corresponds to 
the point a, and consequently we can form the power series 
z—a (z— a)” 


OMOR OE OE 


n! 


which represents the function f(z) in the neighborhood of the point a. 
This series is certainly convergent in a circle about a as center with 
a radius R — |a| ($8), but it may be convergent in a larger circle 
whose radius cannot exceed R + la 


. For if it were convergent in 


be a singular point of a particular nature. But the properties of this function F (2) 
would be in contradiction to the convention which we have just adopted, since the 
two functions F (z) and sin z would be identical for all the values of z except for 
z= 7/2, which would be a singular point for only one of the two functions. 

Weierstrass, in Germany, and Méray, in France, developed the theory of analytic 
functions by starting only with the properties of power series; their investigations 
are also entirely independent. Méray’s theory is presented in his large treatise, 
Leçons nouvelles sur l Analyse infinitésimale. It is shown in the text how we can 
define an analytic function step by step, knowing one of its elements but always 
supposing known the theorems of Cauchy on analytic functions. 
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a circle of radius R + |a| + ô, the series (7) would be convergent in 
a circle of radius R + è about the origin as center, contrary to the 
hypothesis. Let us suppose first that the radius of the circle of con- 
vergence of the series (8) is always equal to R — |a|, wherever the 
point æ may be taken in the circle C,. Then there exists no means 
of extending the function f(z) analytically outside of the circle, at 
least if we make use of power series only. We can say that there 
does not exist any function F(z) analytic in a region A of the plane 
greater than and containing the circle C, and coinciding with f(z) 
in the circle C,, for the method of analytic extension would enable 
us to determine the value of that function at a point exterior to the 
circle C,, as we have just seen. The circle C, is then said to be a 
natural boundary for the function f(z). Further on we shall see 
some examples of this. 

Suppose, in the second place, that with a suitably chosen point 
a in the circle C, the circle of convergence C, of the series (8) has a 
radius greater than R —|a|. 
This circle C, has a part 
exterior to C, (Fig. 32), and 
the sum of the series (8) is 
an analytic function f(z) in 
the circle C,. In the interior 
of the circle y with the center 
a, which is tangent to the 
circle C, internally, we have 
F,@ =F) ($ 8); hence this 
equality must subsist in the 
whole of the region common Fre. 32 
to the two circles C,, C,. The 
series (8) gives us the analytic extension of the function f(z) into 
the portion of the circle C, exterior to the circle C,. Let a' be a new 
point taken in this region; by proceeding in the same way we shall 


form a new power series in powers of z — a’, which will be con- 
vergent in a circle C,. If the circle C, is not entirely within C,, the 
new series will give the extension of f(z) in a more extended region, 
and so on in the same way. We see, then, how it is possible to 
extend, step by step, the region of existence of the function f(z), 
which at first was defined only in the interior of the circle C,. 

It is clear that the preceding process can be carried out in an in- 
finite number of ways. In order to keep in mind how the extension 
was obtained, we must define precisely the path followed by the 
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variable. Let us suppose that we can obtain the analytic extension 
of the function defined by the series (7) along a path L, as we have 
just explained. Each point æ of the path Z is the center of a circle of 
convergence of radius 7 in the interior of which the function is rep- 
resented by a convergent series arranged in powers of z — æ. The 
radius r of this circle varies continuously with æ. For let x and a! be 
two neighboring points of the path Z, and r and 7’ the corresponding 
radii. If x' is near enough to x to satisfy the inequality |x’ —a|<7, 
the radius 7' will lie between r —|x' — x| and r +|x' — z|, as we have 
seen above. Hence the difference r! — r approaches zero with |x! — æ]. 
Now let C/ be a circle with the radius R/2 described with the origin 
as center; if æ is any point on the circle Cj, the radius of conver- 
gence of the series (8) is at least equal to R/2, but it may be greater. 
Since this radius varies in a continuous manner with the position of 
the point a, it passes through a minimum value R/2 +r at a point 
of the circle C). We cannot have r > 0, for if r were actually posi- 
tive, there would exist a function F(z) analytic in the circle of radius 
R +r about the origin as center and coinciding with f(z) in the 
interior of C, For a value of z whose absolute value lies between P 
and R +7, F(z) would be equal to the sum of any one of the series 
(8), where @ is a point on C% such that |z — a| < R/2 +r. According 
to Cauchy’s theorem, F(z) would be equal to the sum of a power 
series convergent in the circle of radius R + r, and this series would 
be identical with the series (7), which is impossible. 

There is, therefore, on the circumference of Cj at least one point a 
such that the circle of convergence of the series (8) has R/2 for its 
radius, and this circle is tangent internally to the circle C, at a point 
a where the radius Oa meets that circle. The point @ is a singular 
point of f(z) on the circle C,. In a circle c with the point æ for 
center, however small the radius may be taken, there cannot exist 
an analytic function which is identical with f(z) in the part common 
to the two circles C, and c. It is also clear that the circle of conver- 
gence of the series (8) having any point of the radius Oa for center 
is tangent internally to the circle C, at the point a.* 


* If all the coefficients an of the series (7) are real and positive, the point z= R is 
necessarily a singular point on Co. In fact, if it were not, the power series 


R ERNE is: R 
AR Sr (F) - poy Blan, 


a 


which represents f (z) in the neighborhood of the point z= R/2, would have a radius 
of convergence greater than R/2. The same would be true a fortiori of the series 
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Let us consider now a path Z starting at the origin and ending at 
any point Z outside of the circle C,, and let us imagine a moving 
point to describe this path, moving always in the same sense from O 
to Z. Let a, be the point where the moving point leaves the circle; 
if this point a, were a singular point, it would be impossible to con- 
tinue on the path Z beyond this point. We shall suppose that it is 
not a singular point; we can then form a power series arranged in 
powers of z — a, and convergent in a circle C, with the center a, 
whose sum coincides with f(z) in the part common to the two cir- 
cles C, and C,. To calculate F(a), f'(@,), ~- we could employ, for 
example, an intermediate point on the radius Oa, The sum of the 
second series would furnish us with the analytic extension of f(z) 
along the path Z from aœ, so long as the moving point does not leave 
the circle C,. In particular, if all the path starting from a, lies in 
the interior of C,, that series will give the value of the function at the 
point Z. If the path leaves the circle C, at the point @,, we shall 
form, similarly, a new power series convergent in a circle C, with 
the center @,, and so on. We shall suppose first that after a finite 
number of operations we arrive at a circle C, with the center @,, con- 
taining all the portion of the path Z which follows «,, and in partic- 
ular the point Z. It will suffice to replace z by Z in the last series 
used and in those which we have obtained from it by term-by-term 
differentiation in order to find the values of F(Z), F(Z), JZ) +++, 
with which we arrive at the point Z, that is, the final element of the 
function. 

It is clear that we arrive at any point of the path Z with com- 
pletely determined values for the function and all its derivatives. 
Let us note also that we could replace the circles C,, Co Co's Cp 
by a sequence of circles similarly defined, having any points Zp Z 
---, 2%, of the path Z as centers, provided that the circle with the 
center z; contains the portion of the path Z included between z; and 
2:41, We can also modify the path Z, keeping the same extremities, 
without changing the final values of f(z), f'(2), J!) +--+; for the 


Reiw Reiw\ ,,{Re\ 
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whatever the angle w may be, for we have evidently 


Eeo) 


since all the coefficients dn are positive. The minimum of the radius of convergence 
of the series (8), when a describes the circle Cs, would then be greater than 2/2. 
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circles C,, Cy, +++,,Cp cover a portion of the plane forming a kind of 
strip in which the path Z les, and we can replace the path £ by any ° 
other path L' going from z= 0 to the point Z and situated in that 
C, strip. Let us suppose, for 

definiteness, that we have to 

make use of three consecutive 


K circles C,, Cy C, (Fig. 33). 
ees œo Let L' be a new path lying 
A ES * in the strip formed by these 

Ce three circles, and let us join 
the two points mand n. If we 
go from O to m first by the 
path Oa,m, then by the path 
Onm, it is clear that we arrive 
at m with the same element, since we have an analytic function in 
the region formed by C, and C, Similarly, if we go from m to Z 
by the path ma,Z or by the path mnZ, we arrive in each case at 
the point Z with the same element. The path Z is therefore equiv- 
alent to the path OnmnZ, that is, to the path Z'. The method of 
proof is the same, whatever may be the number of the successive 


circles. In particular, we can always replace a path of any form 
whatever by a broken line.* 


PIGAS 


85. Singular points. If we proceed as we have just explained, it 
may happen that we cannot find a circle containing all that part of 
the path L which remains to be described, however far we continue 
the process. This will be the case when the point a, is a singular point 
on the circle Cp, for the process will be checked just at that point. 
If the process can be continued forever, without arriving at a circle 
inclosing all that part of the path Z which remains to be described, 
the points @, -u p, %41,+++ approach a limit point A of the path L, 
which may be either the point Z itself or a point lying between O 
and Z. The point A is again a singular point, and it is impossible 
to push the analytic extension of the function f(z) along the path L 
beyond the point A. But if à is different from Z, it does not follow 
that the point Z is itself a singular point, and that we cannot go 
from O to Z by some other path. Let us consider, for example, either 
of the two functions V1 + z and Log(1+ 2); we could not go from 


* The reasoning requires a little more attention when the path L has double points, 
since then the strip formed by the successive circles Co, Cy, Cg, --- may return and 
cover part of itself. But there is no essential difticulty. 
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the origin to the point z = — 2 along the axis of reals, since we could 
not pass through the singular point # = — 1. But if we cause the vari- 
able z to describe a path not going through this point, it is clear that 
we shall arrive at the point # =— 2 after a finite number of steps, 
for all the successive circles will pass through the point 2 =— 
It should be noticed that the preceding definition of singular points 
depends upon the path followed by the variable; a point àA may be 
a singular point for a certain path, and may not for some other, if 
the function has several distinct branches. 

When two paths Z,, Lj, going from the origin to Z, lead to dif- 
ferent elements at Z, there exists at least one singular point in the 
interior of the region which would be swept out by one of the paths, 
L,, for example, if we were to deform it in a continuous manner so 
as to bring it into coincidence with Lj, retaining always the same 
extremities during the change. Let us sup- 


pose, as is always permissible, that the two A 

paths Z,, Lj are broken lines composed of the l JAS 
same number of segments 0a,b,¢,---1,Z and i l X 
Oe eerie (ne A) Teta ba oA y \ 
be the middle points of the segments aai, 7 
6, 6;,¢,¢;,-+-+, hah; the path L, formed by the Pe v 
broken us Cone -2,Z cannot be equiva- Boule 
lent at the same time to the two paths Z,, Li 

if it does not contain a singular point. If the a) a’ 
path Z, does contain a singular point, the Ve 
theorem is established. If the two paths LZ, 0 i 
and L, are not equivalent, we can deduce from Fic. 34 


them a new path Z, lying between Z, and L, 
by the same process. Continuing in this way, we shall either reach 
a path ZŁ, containing a singular point or we shall have an infinite 
sequence of paths L, L, Ly ++. These paths will approach a limit- 
ing path A, for the points @,, a, a,,---+ approach a limit point lying 
between a, and aj,---, and similarly for the others. This limiting 
path A must necessarily contain a singular point, since we can 
draw two paths as near as we please to A, one on each side of 
it, and leading to different elements for the function at Z. This 
could not be true if A did not contain any singular points, since 
the paths sufficiently close to A must lead to the same elements 
at Z as does A. 

The preceding definition of singular points is purely negative 
and does not tell us anything about the nature of the function in 


8 
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the neighborhood. No hypothesis on these singular points or on 
their distribution in the plane can be discarded a priori without 
danger of leading to some contradiction. A study of the analytic 
extension is required to determine all the possible cases.* 


86. General problem. From what precedes, it follows that an analytic 
function is virtwally determined when we know one of its elements, 
that is, when we know a sequence of coefficients @,, @,, @) +++) m't: 
such that the series 


a, + 4,(% —@)+---+4,(%—a)"+--- 


has a radius of convergence different from zero. These coefficients 
being known, we are led to consider the following general problem : 
To find the value of the function at any point B of the plane when the 
variable is made to describe a definitely chosen path from the point a 
to the point B. We can also consider the problem of determining 
a priori the singular points of the analytic function; it is also 
clear that the two problems are closely related to each other. The 
method of analytic extension itself furnishes a solution of these two 
problems, at least theoretically, but it is practicable only in very 
particular cases. For example, as nothing indicates a priori the 
number of intermediate series which must be employed to go from 
the point a to the point 8, and since we can calculate the sum of 
each of these series with only a certain degree of approximation, it 
appears impossible to obtain any idea of the final approximation 
which we shall reach. So the investigation of simpler solutions was 
necessary, at least in particular cases. Only in recent years, how- 
ever, has this problem been the object of thorough investigations, 
which have already led to some important results.t 


*Let f(x) be a function analytic along the whole length of the segment ab of the 
real axis. In the neighborhood of any point @ of this segment the function can be 
represented by a power series whose radius of convergence R(@) is not zero. This 
radius R, being a continuous function of @, has a positive minimum r. Let p be a 
positive number less than r, and Æ the region of the plane swept out by a circle with 
the radius p when its center describes the segment ab. The function f (x) is analytic 
in the region Æ and on its boundary ; let M be an upper bound for its absolute value; 
from the general formule (14) (§ 33) it follows that at any point x of ab we have the 
inequality ; 

| f@) (x) |< = ° 
(Cf. I, § 197, 2d ed.; § 191, 1st ed.) 

t For everything regarding this matter we refer the reader to Hadamard’s excel- 
lent work, La série de Taylor et son prolongement analytique (Naud, 1901). It con- 
tains a very complete bibliography. 
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The fact that these researches are so recent must not be attributed 
entirely to the difficulty of the question, however great it may be. 
The functions which have actually been studied successively by 
mathematicians have not been chosen by them arbitrarily; rather, 
the study of these functions was forced upon them by the very nature 
of the problems which they encountered. Now, aside from a small 
number of transcendentals, all these functions, after the explicit 
elementary functions, are defined either as the roots of equations 
which do not admit a formal solution or as integrals of algebraic 
differential equations. It is clear, then, that the study of implicit 
functions and of functions defined by differential equations must 
logically have preceded the study of the general problem of which 
these two problems are essentially only very particular cases. 

It is easy to show how the study of algebraic differential equa- 
tions leads to the theory of analytic extension. Let us consider, for 
concreteness, two power series y(x), z (x), arranged according to pos- 
itive powers of x and convergent in a circle C of radius R described 
about the point « = 0 as center. On the other hand, let F(a, y, y', y") 
oar, YY)? 2,2',-+°,2) bea polynomial ing, y,y',---,y™, 2,2', -+-, 2. 
Let us suppose that we replace y and z in this polynomial by the 
preceding series, y', y",---, y™ by the successive derivatives of the 
series y(x), and z', 2",.--, 2 by the derivatives of the series z (æ); 
the result is again a power series convergent in the circle C. If all 
the coefficients of that series are zero, the analytic functions y (a) 
and z(a) satisfy, in the circle C, the relation 


(9) F(a, y, y's +++) D % 2, +++, 2) = 0. 


We are now going to prove that the functions obtained by the analytic 
extension of the series y(x) and z(x) satisfy the same relation in the 
whole of their domain of existence. More precisely, if we cause the 
variable x to describe a path L starting at the origin and proceeding 
from the circle C to reach any point « of the plane, and if it is pos- 
sible to continue the analytic extension of the two series y(x) and 
z (x) along the whole length of this path without meeting any singular 
point, the power series Y(a — a) and Z (x — œ) with which we arrive 
at the point @ represent, in the neighborhood of that point, two ana- 
lytic functions which satisfy the relation (9). For let x, be a point 
of the path Z within the circle C and near the point where the path Z 
leaves the circle C. With the point x, as center we can describe a 
circle C,, partly exterior to the circle C, and there exist two power 
series y(x — x,), (a — x) that are convergent in the circle C, and 
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whose values are identical with the values of the two series y (a) and 
z(x) in the part common to the two circles C, C, Substituting for y 
and z in F the two corresponding series, the result obtained is a power 
series P(x — x,) convergent in the circle C. Now in the part common 
to the two circles C, C, we have P(x — x)= 0; the series P(x — x) 
has therefore all its coefficients zero, and the two new series y (a — æ) 
and z(x — x) satisfy the relation (9) in the circle C, Continuing 
in this way, we see that the relation never ceases to be satisfied 
by the analytic extension of the two series y(x) and z(x), whatever 
the path followed by the variable may be; the proposition is thus 
demonstrated. 

The study of a function defined by a differential equation is, then, 
essentially only a particular case of the general problem of analytic 
extension. But, on the other hand, it is easy to see how the knowledge 
of a particular relation between the analytic function and some of 
its derivatives may in certain cases facilitate the solution of the 
problem. We shall have to return to this point in the study of 
differential equations. 


Il. NATURAL BOUNDARIES. CUTS 


The study of modular elliptic functions furnished Hermite the 
first example of an analytic function defined only in a portion of 
the plane. We shall point out a very simple method of obtaining 
analytic functions having any curve whatever of the plane for a 
natural boundary (see § 84), under certain hypotheses of a very 
general character concerning the curve. 


87. Singular lines. Natural boundaries. We shall first demonstrate 
a preliminary proposition.* 

Let ap Ayt ty Anm te and C, ¢,-+--+, ¢,,+++ be two sequences of 
any kind of terms, the second of which is such that 3c, is absolutely 
convergent and has all its terms different from zero. Let C be a 
circle with the center z,, containing none of the points a, in its interior 


and passing through a single one of these points; then the series 


(10) F@) =), —— 


* POINCARÉ, Acta Societatis Fennice, Vol. XII, 1881; Goursat, Bulletin des 
sciences mathématiques, 2d series, Vol. XI, p. 109, and Vol. XVII, p. 247. 
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represents an analytic function in the circle C which can be devel- 
oped in a series of powers of z — z,» The circle of convergence of this 
series is precisely the circle C. 

We can clearly suppose that z, = 0, for if we change z to z, — 2’, 
a, is replaced by a, — z,, and c, does not change. We shall also sup- 
pose that we have |a |= R, where R denotes the radius of the circle C, 
and |a,| >R fori >1. In the circle C the general term ¢,/(a, — z) can 
be developed in a power series, and that series has (|¢,|/R)/(1 — z/R) 
for a dominant function, as is easily verified. By a general theorem 
demonstrated above (§ 9), the series 3|c,| being convergent, the func- 
tion F(z) can be developed in a power series in the circle C, and that 
series can be obtained by adding term by term the power series which 
represent the different terms. We have, then, in the circle C 
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Let us choose an integer p such that > |e shall be smaller than 
v=pt+l1 f 
|e |/2, which is always possible, since ¢, is not zero and since the 


series X|c,] is convergent. Having chosen the integer p in this 
way, we can write F(z)= F (z)+ F,(z), where we have set 
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F(z) is a rational function which has only poles exterior to the 
circle C; it is therefore developable in a power series in a circle C" 
with a radius R'> R. As for F,(z), we have 

(11) EN B + Bet eb Be, 


where 
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We can write this coefficient again in the form 


il +o $ t n+l ‘ 


v=p+1 g 


but we have, by hypothesis, |a,/&„|< 1, and the absolute value of 


the sum of the series 
+o a n+1 
> ar 
v=pt+l1 ay 
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is less than |e,|/2, by the method of choosing the integer p. The 
absolute value of the coefficient B, is therefore between |c,|/2 R"** and 
- 3i\c,|/2 R”+! in magnitude, and the absolute value of the general term 
of the series (11) lies between (|¢,|/2 R)|2/R|" and (3|¢,|/2 R)|z/R|"; 
that series is therefore divergent if |z| >R. By adding to the series 
F,(2), convergent in the circle with the radius R, a series F (2), con- 
vergent in a circle of radius R' > R, it is clear that the sum F(z) has 
the circle C with the radius R for its circle of convergence; this 
proves the proposition which was stated. 

Let now L be a curve, closed or not, having at each point a definite 
radius of curvature. The series 5c, being absolutely convergent, let 
us suppose that the points of the sequence a,, a,,-++-+, @, +++ are all 
on the curve Z and are distributed on it in such a way that on a 
finite arc of this curve there are always an infinite number of’ points 
of that sequence. The series 


(12) F@)=> 


Y 


C 


Vv 


id, — 2 


ll 


is convergent for every point z, not belonging to the curve L, and 
represents an analytic function in the neighborhood of that point. 
To prove this it would suffice to repeat the first part of the preced- 
ing proof, taking for the circle C any circle with the center z, and 
not containing any of the points a, If the curve Z is not closed, 
and does not have any double points, the series (12) represents an 
analytic function in the whole extent of the plane except for the 
points of the curve Z. We cannot conclude from this that the 
curve L is a singular line; we have yet to assure ourselves that 
the analytic extension of F(z) is not possible across any portion 
of L, however small it may be. To prove this it suffices to show that 
the circle of convergence of the power series which represents F(z) 
in the neighborhood of any point z, not on Z can never inclose an 
are of that curve, however small it may be. Suppose that the circle C, 
with the center z, actually incloses an are a8 of the curve ZL. Let us 
take a point a; on this arc «g, and on the normal to this are at a, let 
us take a point 2' so close to the point a; that the circle C,, described 
about the point z' as center with the radius |z' — a,|, shall lie entirely 
in the interior of C and not have any point in common with the 
are af other than the point a, itself. By the theorem which has just 
been demonstrated, the circle C; is the circle of convergence for the 
power series which represents F(z) in the neighborhood of the point 


z'. But this is in contradiction to the general properties of power 
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series, for that circle of convergence cannot be smaller than the 
circle with the center z' which is tangent internally to the circle C. 

If the curve LZ is closed, the series (12) represents two distinct 
analytic functions. One of these exists only in the interior of the 
curve L, and for it that curve is a natural boundary; the other 
function, on the contrary, exists only in the region exterior to the 
curve L and has the same curve as a natural boundary. Thus the 
curve L is a natural boundary for each of these functions. 

Given several curves, L, L,,---+, Lp, closed or not, it will be pos- 
sible to form in this way series of the form (12) having these curves 
for natural boundaries; the sum of these series will have all these 
curves for natural boundaries. 


88. Examples. Let AB be a segment of a straight line, and a, 8 the complex 
quantities representing the extremities A, B. All the points y = (ma + ng)/(m+ n), 
where m and n are two positive integers varying from 1 to + œ, are on the seg- 
ment AB, and on a finite portion of this segment there are always an infinite 
number of points of that kind, since the point y divides the segment AB in the 
ratio m/n. On the other hand, let Cp,» be the general term of an absolutely 
convergent double series. The double series 


Cm, n 
Ee) => ma + nB 7 


m+n 


represents an analytic function having the segment A B for a natural boundary. 
We can, in fact, transform this series into a simple series with a single index 
in an infinite number of ways. It is clear that by adding several series of this 
kind it will be possible to form an analytic function having the perimeter of 
any given polygon as a natural boundary. 

Another example, in which the curve L is a circle, may be defined as follows: 
Let æ be a positive irrational number, and let v be a positive integer. Let us put 


a=e ima dy = a = eima, 


Then all the points a” are distinct and are situated on the circle C of unit radius 
having its center at the origin. Moreover, we know that we can find two inte- 
gers m and n such that the difference 2 (næ — m) will be less in absolute value 
than a number e, however small e be taken. 

There exist, then, powers of a whose angle is as near zero as we wish, and 
consequently on a finite arc of the circumference there will always be an infinite 
number of points a”. Let us next put cy = a”/2”; the series 


represents, by the general theorem, an analytic function in the circle C 
which has the whole circumference of this circle for a natural boundary. 
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Developing each term in powers of z, we obtain for the development of F (z) the 


power series 
g.a UP el Le epee 
co) Oe reat 2a?—1 2arn—1 
It is easy to prove directly that the function represented by this power series 
cannot be extended analytically beyond the circle C ; for if we add to it the 


series for 1/(1 — z), there results 


1 1 1 ) 
D 1 nae $y (ee EINE, Cg me IO (tps 
TORS +2(5-4+ )+ +2( (az), 


or 
1 


1 
21-2 


F (az) = 5 Fe) + 


Changing in this relation z to az, then to a®z,.--, we find the general relation 


1 1 
eee 4 —_—__,, 
AS) | aida 2(1— an—1z) 


(14) F(a"z)= Fe) + 


which shows that the difference 2"F (az) — F (z) is a rational function ¢ (z) hav- 
ing the n poles of the first order 1, 1/a,---, 1/a"—1. 

The result (14) has been established on the supposition that we have |z|<1 
and |a|=1. If the angle of a is commensurable with r, the equality (14) shows 
that F(z) is a rational function ; to show this it would suffice to take for n an 
integer such that a” = 1. If the angle of a is incommensurable with 7, it is im- 
possible for the function F(z) to be analytic on a finite arc AB of the circum- 
ference, however small it may be. For let a7? and a’~? be two points on the 
arc AB(n>p). The numbers n and p having been chosen in this way, let us 
suppose thatz is made to approach a~? ; a”z will approach a*—?, and the two 
functions F(z) and F(a”"z) would approach finite limits if F(z) were analytic 
on the arc AB. Now the relation (14) shows that this is impossible, since the 
function ¢ (z) has the pole a~». 

An analogous method is applicable, as Hadamard has shown, to the series 
considered by Weierstrass, 


(15) F(2)= pee 


where a is a positive integer >1 and b is a constant whose absolute value is less 
than one. This series is convergent if |z| is not greater than unity, and diver- 
gent if |z| is greater than unity. The circle C with a unit radius is therefore the 
circle of convergence. The circumference is a natural boundary for the func- 
tion F(z). For suppose that there are no singular points of the function on a 
finite are a@B of the circumference. If we replace the variable z in F(z) by 
zezkinsc’, where k and h are two positive integers and ¢ a divisor of a, all the 
terms of the series (15) after the term of the rank h are unchanged, and the 
difference F(z) — F (zæ kris) is a polynomial. Neither would the function F(z) 
have any singular points on the are a8, which is derived from the arc æg by a 
rotation through an angle 2kz/c* around the origin. Let us take h large enough 
to make 27/c* smaller than the arc aB; taking successively k = 1, 2,---, ch, it 
is clear that the arcs @,8,, a,8,,-+++ cover the circumference completely. The 
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function F(z) would therefore not have any singular points on the circumfer- 
ence, which is absurd (§ 84). 


This example presents an interesting peculiarity ; the series (15) is absolutely 
and uniformly convergent along the circumference of C. It represents, then, a 
continuous function of the angle @ along this circle.* 


89. Singularities of analytical expressions. Every analytical expres- 
sion (such as a series whose different terms are functions of a vari- 
able z, or a.definite integral in which that variable appears as a 
parameter) represents, under certain conditions, an analytic function 
in the neighborhood of each of the values of z for which it has a 
meaning. If the set of these values of z covers completely a connected 
region A of the plane, the expression considered represents an 
analytic function of z in that region A; but if the set of these values 
of z forms two or more distinct and separated regions, it may happen 
that the analytical expression considered represents entirely distinct 
functions in these different regions. We have already met an exam- 
ple of this in § 38. There we saw how we could form a series of 
rational terms, convergent in two curvilinear triangles PQR, P'Q'R'! 
(Fig. 16), whose value is equal to a given analytic function f(z) in 
the triangle PQR and to zero in the triangle P'Q'R'. By adding two 
such series we shall obtain a series of rational terms whose value is 
equal to f(z) in the triangle PQR and to another analytic function 
$ (z) in the triangle P'Q'R'. These two functions f(z) and ¢ (z) being 


* Fredholm has shown, similarly, that the function represented by the series 
s 2 
porni, 
0 


where 4 is a positive quantity less than one, cannot be extended beyond the circle of 
convergence (Comptes rendus, March 24, 1890). This example leads to a result which 
is worthy of mention. On the circle of unit radius the series is convergent and the 
value 
F(9) => a"[cos (n28) + i sin (n?4)] 
is a continuous function of the angle 9 which has an infinite number of derivatives. 
This function F'(@) cannot, however, be developed in a Taylor’s series in any interval, 
however small it may be. Suppose that in the interval (o— æ, 00+ @) we actually 
have 
F (0) =Ay + 4 (0-0) +: ae + An(@— 69)" + eee 

The series on the right represents an analytic functior of the complex variable @ in 
the circle ¢ with the radius @ described with the point ĝo for center. To this circle ¢ 
corresponds, by means of the relation z= efi, a closed region A of the plane of the vari- 
able z containing the arc y of the unit circle extending from the point with the angle 
6) — & to the point with the angle fọ + @. There would exist, then, in this region A 
an analytic function of z coinciding with the value of the series Za"z”’ along Y and also 
in the part of A within the unit circle; this is impossible, since we cannot extend the 
sum of the series beyond the circle. 
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arbitrary, it is clear that the value of the series in the triangle P'Q'R' 
will in general bear no relation to the analytic extension of the value 
of that series in the triangle PRR. 

The following is another very simple example, analogous to an 
example pointed out by Schréder and by Tannery. The expression 
(1—2")/(1+ 2”), where n is a positive integer which increases in- 
definitely, approaches the limit +1 if |z|< 1, and the limit — 1 
if |z|>1. If |z|=1, this expression has no limit except for z= 
Now the sum of the first n terms of the series 


1—2z 1—2 1-2 a a are 
soc HG a 


is equal to the preceding expression. This series is therefore conver- 
gent if is different from unity. Hence it represents +1 in the 
interior of the circle C with the radius unity about the origin as 
center, and — 1 at all points outside of this circle. Now let f(z), 
$(z) be any two analytic functions whatever; for example, two 
integral functions. Then the expression 


a“ 
~ 


ca 


O=O O OO- 40] 


is equal to f(z) in the interior of C, and to (z) in the region ex- 
terior to C. The circumference itself is a cut for that expression, but 
of a quite different nature from the natural boundaries which we 
have just mentioned. The function which is equal to y(z2) in the 
interior of C can be extended analytically beyond C; and, similarly, 
the function which is equal to y(z) outside of C can be extended 
analytically into the interior. 

Analogous singularities present themselves in the case of functions 
represented by definite integrals. The simplest example is furnished 
by Cauchy’s integral; if f(z) is a function analytic within a closed 
curve T and also on that curve itself, the integral 


(ree 
1) 


2 Tt ty 


represents f(x) if the point æ is in the interior of T. The same inte- 
gral is zero if the point x is outside of the curve T, for the function 
J(#)/(# — x) is then analytic inside of the curve. Here again the 
curve T is not a natural boundary for the definite integral. Similarly, 
the definite integral f°" ctn [(z — x)/2]dz has the real axis as a cut; 
it is equal to + 2 ai or — 2 wi, according as æ is above or below that 
cut ($ 45). 
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90. Hermite’s formula. An interesting result due to Hermite can be brought 
into relation with the preceding discussion.* Let F (t, z), G (t, z) be two analytic 
functions of each of the variables ¢ and z ; for example, two polynomials or two 
power series convergent for all the values of these two variables. Then the 


definite integral 

B 

(16) o@=f GG ae 
a G(t,z) 


taken over the segment of a straight line which joins the two points a and B, 
represents, as we shall see later (§ 95), an analytic function of z except for the 
values of z which are roots of the equation G (t, z) = 0, where ¢ is the complex 
quantity corresponding to a point on the segment aß. This equation therefore 
determines a finite or an infinite number of curves for which the integral & (z) 
ceases to have ameaning. Let AB be one of these curves not having any double 
points. In order to consider a very precise case, we shall suppose that when t 
describes the segment qag, one of the roots of the equation G (t, z) = 0 describes 
the arc AB, and that all the other roots of the same equation, if there are any, 
remain outside of a suitably chosen closed curve surrounding the arc AB, so 
that the segment qg and the arc AB correspond to each other point to point. 
The integral (16) has no meaning when z falls upon the are AB; we wish to 
calculate the difference between the values of the function ®(z) at two points 
N, N’, lying on opposite sides of the arc AB, whose distances from a fixed point 
M of the arc AB are infinitesimal. Let ¢ ¢+ e, ¢ + & be the three values of z 
corresponding to the three points M, A 

N, N’ respectively. To these three A 
points correspond in the plane of the B 
variable t, by means of the equation 
G (t, z) = 0, the point m on aß, and 
the two points n, n’ on opposite sides n! 

of aß at infinitesimal distances from g Fic. 35 B 
m. Let 6, 0 +n, 6+ 7 be the cor- 

responding values of t. In the neighborhood of the segment af let us take 
a point y so near aß that the equation G(é, ¢+e)=0 has no other root 
than t=@+7 in the interior of the triangle aBy (Fig. 35). The function 
F(t, ¢+ 6)/G(t, ¢ + e) of the variable ¢ has but a single pole 0 + nin the interior 
of the triangle aBy, and, according to the hypotheses made above, this pole 
is a simple pole. Applying Cauchy’s theorem, we have, then, the relation 


PNG Ty v EE O) y 


(17) a G(t, $+) B Gt, § +e) 
(= te SE 
y 


C 


N’ 


G (t, E+ 6) GO + n, 6+ 6) 


The two integrals fo ite are of the same form as ®(z); they represent re- 
spectively two functions, ,(z), ®,(2), which are analytic so long as the variable 
is not situated upon certain curves. Let AC and BC be the curves which cor- 
respond to the two segments ay and By of the ¢ plane, and which are at 
infinitesimal distances from the cut AB associated with ®@(z). Let us now give 


* HERMITE, Sur quelques points de la théorie des fonctions (Crelle’s Journal, 
Vol. XCI; 


216 ANALYTIC EXTENSION [IV, § 90 


the value ¢ + & to z; the corresponding value of ¢ is 0 + 7’, represented by the 
point n’, and the function F(t, ¢ + &)/G(t, ¢ + e) of t is analytic in the interior 
of the triangle agy. We have, then, the relation 
PPO gy (EOE Igy f PEI no; 
a G, o+ €) B G(t, te) y Gt, o+e) 
subtracting the two formule (17) and (18) term by term, we can write the result 
as follows : 
D (CF) (Ce) EE EE | 
+ [€,(¢ + ©) — ($ + €)] = 2ia 


(18) 


FO+o+9. 
G0 + 0, $+ €) 

But since neither of the functions ®,(z), (z) has the line AB as a cut, they 
are analytic in the neighborhood of the point z = ¢, and by making e and é ap- 
proach zero we obtain at the limit the difference of the values of ®(z) in two 
points infinitely near each other on opposite sides of AB. We shall write the 
result in the abridged form FO, 

C = y= Jy ee Ec 
(19) (N) AO ETT 5° 
06 
this is Hermite’s formula. It is seen that it is very simply related to Cauchy’s 
theorem.* The demonstration indicates clearly how we must take the points V 
and N’; the point N (¢ + e) must be such that an observer describing the segment 
@B has the corresponding point 6 + 7 on his left. 

It is to be noticed that the arc AB is not a natural boundary for the 
function @(z). In the neighborhood of the point N’ we can replace @(z) by 
— [$ (z) + &, (z)] according to the relation (18). Now the sum ®,(z) + ®, (z) is 
an analytic function in the curvilinear triangle ACB and on the are AB itself, 
as well as in the neighborhood of N’. Therefore we can make the variable z 
cross the arc AB at any one of its points except the extremities A and B 
without meeting any obstacle to the analytic extension. The same thing would 
be true if we were to make the variable z cross the arc AB in the opposite sense. 

Example. Let us consider the integral 

(20) rof on 

a t—z 

where the integral is to be taken over a segment AB of the real axis, and where 
/(t) denotes an analytic function along that segment AB. Let us represent z 
on the same plane as ¢. The function $(z) is an analytic function of z in the 
neighborhood of every point not located on the segment AB itself, which is a 
cut for the integral. The difference 6(N) — &(N’) is here equal to + 2 rif (ð, 
where ¢ is a point of the segment AB. When the variable z crosses the line AB, 
the analytic extension of @(z) is represented by ®(z) + 2 rif (z). 

This example gives rise to an important observation. The function @(z) is 
still an analytic function of z, even when f(t) is not an analytic function of t, 
provided that f(t) is continuous between a and B (§ 33). But in this case the 


preceding reasoning no longer applies, and the segment AB is in general a 
natural boundary for the function (z). 


* Goursat, Sur un théorème de M. Hermite (Acta mathematica, Vol. I). 
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EXERCISES 


1. Find the lines of discontinuity for the definite integrals 


Zab dò dt 
F = af: re ay K = , 
@) o 1+ 27% ¢ ©) at+iz 


taken along the straight line which joins the points (0, 1) and (a, b) respec- 
tively ; determine the value of these integrals for a point z not located on these 
boundaries. 


2. Consider four circles with radii 1/v2, having for centers the points + 1, 
+i, —1, —%. The region exterior to these four circles is composed of a finite 
region A, containing the origin, and of an infinite region A,. Construct, by the 
method of § 38, a series of rational functions which converge in these regions, 
and whose value in A, is equal to 1 and in A, to0. Verify the result by finding 
the sum of the series obtained. 


3. Treat the same questions, considering the two regions interior to the circle 
of radius 2 with the center for origin, and exterior to the two circles of radius 1 
with centers at the points + 1 and — 1 respectively. 


[AppELL, Acta mathematica, Vol. I.] 
4. The definite integral 


+o tasin z 
S SA AAE 
20) if 1+ 2tcosz+ Ph” 


taken along the real axis, has for cuts the straight lines x = (2k + 1)7, where k 
is an integer. Let ¢=(2k + 1) + i be a point on one of these cuts. The dif- 
ference in the values of the integral in two points infinitely close to that point 
on each side of the cut is equal to m (e9 + e798). 


[Hermite, Crelle’s Journal, Vol. XCI.] 
5. The two definite integrals 


+o ei(t— z) +æ p—t(t—2) 
F= f E a N =f 5 dt, 
Se CE E 
taken along the real axis, have the axis of reals for a cut in the plane of the 


variable z. Above the axis we have J = 2 ri, J, = 0, and below we have J = 0, 
J) =— 27i. From these results deduce the values of the definite integrals 


+o it +o s 
if E i, æ cos (t A 
A Se ne t—z 


event + sin (t — z) 
f. ae TE: t—z Ui 
[HermiTE, Crelle’s Journal, Vol. XCI.] 
6. Establish by means of cuts the formula (Chap. II, Ex. 15) 


+a at 
it e d= r } 
-o l4 æ sin amr 


[Hermire, Crelle’s Journal, Vol. XCI.] 


+o ga(t+ 2) 
a= — dl, 


Select® 


(Consider the integral 


218 ANALYTIC EXTENSION LIV, Exs. 


which has all the straight lines y = (2k + 1) 7 for cuts, and which remains con- 
stant in the strip included between two consecutive cuts. Then establish the 
relations : 

(z + 2 ai) = &(z) + 2 miers, p(z + 2 ri) = "aig (z), 
where z and z + 2 ri are two points separated by the cut y = 7.) 


7*, Let f(z) be an analytic function in the neighborhood of the origin, so that 
J (2) =Zanz". Denote by F(z) = Zanz"/n ! the associated integral function. It is 
easily proved that we have : 


1 u) = 
(1) F (az) = — ihe) Cra. 
277i J(C) u 
where the integral is taken along a closed curve C, including the origin within 


it, inside of which f(z) is analytic. From this it follows that 


l lala 
(2) J e—*F (az) da = >, pa du f a D 


where / denotes a real and positive number. 
If the real part of z/u remains less than 1 — e (where e > 0) when u describes 


the curve C, the integral 
Talea 
i a I 
0 


approaches u/(u — z) uniformly as ? becomes infinite, and the formula (2) be- 
comes at the limit 


(8) f. Fada = ate f(u)du ih 


Qridic) u—zZ Ok 
This result is applicable to all the points within the negative pedal curve of C. 
[Borex, Leçons sur les séries divergentes.] 
8*. Let f(z) =Za,z", ¢ (z) = Zb,z" be two power series whose radii of conver- 
gence are r and p respectively. The series 
Y (2) = Zann” 


has a radius of convergence at least equal to rp, and the function y (z) has no 
other singular points than those which are obtained by multiplying the quanti- 
ties corresponding to the different singular points of f(z) by those corresponding 
to the singular points of ¢ (z). 


[Hapamarp, Acta mathematica, Vol. XXIII, p. 55.] 


CHAPTER V 


ANALYTIC FUNCTIONS OF SEVERAL VARIABLES 
-I. GENERAL PROPERTIES 


In this chapter we shall discuss analytic functions of several 
independent complex variables. For simplicity, we shall suppose 
that there are two variables only, but it is easy to extend the results 
to functions of any number of variables whatever. 


91. Definitions. Let z= u + vi, z'=w + ti be two independent 
complex variables; every other complex quantity Z whose value 
depends upon the values of z and z' can be said to be a function of 
the two variables z and z'. Let us represent the values of these two 
variables z and z' by the two points with the codrdinates (u, v) and 
(w, t) in two systems of rectangular axes situated in two planes P, P’, 
and let A, A' be any two portions of these two planes. We shall say 
that a function Z = f(z, 2') is analytic in the two regions A, A' if 
to every system of two points z, z', taken respectively in the regions 
A, A', corresponds a definite value of f(z, z"), varying continuously 
with z and 2’, and if each of the quotients 


Seth, 2)— f(z, Ar Flazz +kh)—f, 2) 
h k 


1 


approaches a definite limit when, z and #' remaining fixed, the 
absolute values of % and k approach zero. These limits are the 
partial derivatives of the function f(z, z"), and they are represented 
by the same notation as in the case of real variables. 

Let us separate in f(z, z') the real part and the coefficient of i, 
f(e, 2#')= X + Yi; X and Y are real functions of the four independ- 
ent real variables u, v, w, t, satisfying the four relations 


Ox GY CXa Ow OM OF ox i oY 
Qu ov Gv ĉu w ot ôa w 


the significance of which is evident.* We can eliminate Y in six 


, 


* If z and 2 are analytic functions of another variable x, these relations enable us 
to demonstrate easily that the derivative of f (z, 2’) with respect to x is obtained by the 
usual rule which gives the derivative of a function of other functions. The formule 
of the differential calculus, in particular those for the change of variables, apply, 
therefore, to analytic functions of complex variables. 
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different ways by passing to derivatives of the second order, but 
the six relations thus obtained reduce to only four: 


MMS BUN Seis ae Ai 

Qudt dvdw  ”’ Qudw  Ovot ” 
@) ex PX Ox | BX 

ou? Oo u Ow? T Of ee 


Up to the present time little use has been made of these relations 
for the study of analytic functions of two variables. One reason for 
this is that they are too numerous to be convenient. 


92. Associated circles of convergence. The properties of power series 
in two real variables (I, §§ 190-192, 2d ed.; $$ 185-186, 1st ed.) are 
easily extended to the case where the coefficients and the variables 
have complex values. Let 


(2) Eig, 2) = 20a a 
be a double series with coefficients of any kind, and let 


A 


T C 


We have seen (I, §190, 2d ed.) that there exist, in general, an 
infinite number of systems of two positive numbers R, R' such that 
the series of absolute values 


(3) 3A, Z” Z" 


mn 


is convergent if we have at the same time Z < R and Z'< R', and 
divergent if we have Z>R and Z'>R!'. Let C be the circle de- 
scribed in the plane of the variable z about the origin as center with 
the radius FR; similarly, let C' be the circle described in the plane of 
the variable z' about the point z' = 0 as center with the radius R' 
(Fig. 36). The double series (2) is absolutely convergent when the 
variables z and z' are respectively in the interior of the two circles C 
and C', and divergent when these variables are respectively exterior to 
these two circles (I, §191, 2d ed.; § 185, 1st ed.). The circles C, C" 
are said to form a system of associated circles of convergence. This 
set of two circles plays the same part as the circle of convergence 
for a power series in one variable, but in place of a single circle 
there is an infinite number of systems of associated circles for a 
power series in two variables. For example, the series 


Pi (m+n)! gman 


me! 
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is absolutely convergent if |z|+|2'|<1, and in that case only. 
Every pair of circles C, C' whose radii R, R' satisfy the relation 
R + k'=1is a system of associated circles. It may happen that we 
can limit ourselves to the consideration of a single system of asso- 
ciated circles; thus, the series 32” is convergent only if we have 
at the same time |z|<1 and |z'|<1. 

Let C, be a circle of radius R| < R concentric with C; similarly, 
let Cj be a circle of radius R{ < R' concentric with C'; when the 
variables z and 2’ remain within the circles C, and C{ respectively, 


w 


A 


Fic. 36 


the series (2) is uniformly convergent (see I, § 191, 2d ed.; § 185, 
1st ed.) and the sun of the series is therefore a continuous function 
F(z, 2') of the two variables z, z' in the interior of the two circles 
Candi CS 

Differentiating the series (2) term by term with respect to the 
variable z, for example, the new series obtained, Sman?” 7'2", 1s again 
absolutely convergent when z and 2! remain in the two circles C and 
C' respectively, and its sum is the derivative 0F/éz of F(z, 2') with 
respect to z. The proof is similar in all respects to the one which has 
been given for real variables (I, § 191, 2d ed.; § 185, 1st ed.). Simi- 
larly, F(z, 2") has a partial derivative ¢F/éz' with respect to 2’, which 
is represented by the double series obtained by differentiating the 
series (2) term by term with respect to z'. The function F(z, 2') is 
therefore an analytic function of the two variables z, z' in the pre- 
ceding region. The same thing is evidently true of the two deriva- 
tives OF /0z, 0F/dz', and therefore F(z, z') can be differentiated term 
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yay 


by term any number of times; all its partial derivatives are also 
analytic functions. 

Let us take any point z of absolute value v in the interior of C, and 
from this point as center let us describe a circle ¢ with radius R —r 
tangent internally to the circle C. In the same way let 2' be any point 
of absolute value 7’ < R', and ce! the circle with the point 2’ as center 
and R'— r'as radius. Finally, let z + 2 and z' + k be any two points 
taken in the circles ¢ and c! respectively, so that we have 


le ee Re 


If we replace z and 2! in the series (2) by z + 4 and 2' + k, we can 
develop each term in a series proceeding according to powers of 4 
and k, and the multiple series thus obtained is absolutely convergent. 
Arranging the series according to powers of 4 and k, we obtain the 


1 


~“ 
o 


Taylor expansion 
or trF 
Jam gam 
4 F(z+h, z 4 ies 
© a ax 52r 
93. Double integrals. When we undertake to extend to functions 
of several complex variables the general theorems which Cauchy 
deduced from the consideration of definite integrals taken between 
imaginary limits, we encounter difficulties which have been com- 
pletely elucidated by Poincaré.* We shall study here only a very 


Prevod 


simple particular case, which will, however, suffice for our subse- 
quent developments. Let f(z, 2") be an analytic function when the 
variables z, 2’ remain within the two regions A, A' respectively. 
Let us consider a curve ab lying in A (Fig. 37) and a curve a'b' 
in A', and let us divide each of these curves into smaller ares by 
any number of points of division. Let 2,, 2, 2) +++) p-n 2 °°) Z 


* POINCARÉ, Sur les résidus des intégrales doubles (Acta mathematica, Vol. IX). 
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be the points of division of ab, where z and Z coincide with a and b, 
and let 25, Zi 23, +++) Zh- Zas "s Zm- Z! be the points of division 
of a'b', where z and Z' coincide with a! and 0’. The sum 


Nn m f 
== x 4 a al, Pee 
(5) Sy > Jr- 2r-1) Cr — 2-1) (2r — 2-1) 
k=L k=l 
taken with respect to the two indices, approaches a limit, when the 
two numbers m and n become infinite, in such a way that the abso- 
lute values |z, — 2,_,| and |z,—2,_,| approach zero. Let f(z, 2") 
=X-+ Yi, where X and Y are real functions of the four variables 
u, v, w, t; and let us put zp = Up + Vri; Zn = Wp + t,i. The general 
term of the sum S can be written in the form 


[X (ur 1 Un—13 Wr- tr ete tY (Uy 1 Ve—1) Wr- Én i] 
% [ty — pia + (My — Vy—1) | [Wn — Waa + 1 — h-a)]; 


and if we carry out the indicated multiplication, we have eight 
partial products. Let us show, for example, that the sum of the 
partial products, 


(6) > X X (Uni Vri; Wnr- tn—1) (Ur — Ue—1) Wr — Wr) 
k=t h=1 

approaches a limit. We shall suppose, as is the case in the figure, 
that the curve ab is met in only one point by a parallel to the axis Ov, 
and, similarly, that a parallel to the axis Ot meets the curve a'b' in at 
most one point. Let v = ¢(wv),t=y(w) be the equations of these 
two curves, vu, and U the limits between which w varies, and w, and 
W the limits between which w varies. If we replace the variables v 
and ¢ in X by (u) and y(w) respectively, it becomes a continuous 
function P (u, w) of the variables v and w, and the sum (6) can again 
be written in the form 


n m 


(6') > > P (tp a Wn—1) Ur — Ur 1) Wn — Wa-1)- 


k=1 h=1 
As m and n become infinite, this sum has for its limit the double 
integral [fP (u, w)dudw extended over the rectangle bounded by the 
straight lines u = w, u = U, w = w, W = W. 
This double integral can also be expressed in the form 


U w 
i du f P (u, w)dw, 
Ug wo 
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or again, by introducing line integrals, in the form 


(7) f du f X(u, v; w, t)dw. 
(ab) (a’b’) 


In this last expression we suppose that w and v are the codrdinates 
of any point of the are ab, and w, ¢t the coordinates of any point of 
the arc a'b'. The point (u, v) being supposed fixed, the point (w, t) 
is made to describe the arc a'd', and the line integral fX dw is taken 
along a'b'. The result is a function of u, v, say R (u, v); we then 
calculate the line integral [R (u, v)du along the are ab. 

The last expression (7) obtained for the limit of the sum (6) is 
applicable whatever may be the paths ab and a'b'. It suffices to break 
up the ares ab and a'b' (as we have done repeatedly before) into 
arcs small enough to satisfy the previous requirements, to associate 
in all possible ways a portion of ab with a portion of a'b', and then 
to add the results. Proceeding in this way with all the sums of par- 
tial products similar to the sum (6), we see that S has for its limit 
the sum of eight double integrals analogous to the integral (7). 
Representing that limit by ff F(z, z')dzdz', we have the equality 


[fre a \dz da! == f du f Xdw — J aw f Xdt 
(ab) (a'b') (ab) (a’b’) 
— du f Vole = ii wf Ydw 
(8) (ab) (a’b’) (ab) (a'b’) 
+if du | Ydw — if av f Ydt 
(ab) (a’b’) (ab) (a’b’) 
+if am f Xdt tif do f Xdw, 
(ab) (a’b’) (ab) (a’b’) 


which can be written in an abridged form, 


J| re z') dzdz! =f (du + idv) (X + tY) (dw + idt), 
(ab) 


(a’b’) 


or, again, 


(9) Jf re edzd! = f ae f Tee ae. 
(ab) (arb) 


The formula (9) is precisely similar to the formula for calculating 
an ordinary double integral taken over the area of a rectangle by 
means of two successive quadratures (I, § 120, 2d ed.; § 123, 1st ed.). 
We calculate first the integral SF (z, z') dz' along the are a'b', supposing 
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had 


z constant; the result is a function @(z) of z, which we integrate 
next along the arc ab. As the two paths ab and a'b' enter in 
exactly the same way, it is clear that we can interchange the order 
of integrations. 

Let M be a positive number greater than the absolute value of 
F(z, z) when z and z' describe the arcs ab and a'b'. If L and L' 
denote the lengths of the respective arcs, the absolute value of the 
double integral is less than MLZL' (§ 25). When one of the paths, a'b' 
for example, forms a closed curve, the integral lan z')dz' will 
be zero if the function F(z, z') is analytic for all the values of z' in 
the interior of that curve and for the values of z on ab. The same 
thing will then be true of the double integral. : 


94. Extension of Cauchy’s theorems. Let C, C' be two closed curves 
without double points, lying respectively in the planes of the variables 
z and z', and let F(z, z') be a function that is analytic when z and 2! 
remain in the regions limited by these two curves or on the curves 
themselves. Let us consider the double integral 


alle ree cee 


where æ is a point inside of the boundary C and where x' is a point 
inside of the boundary C'; and let us suppose that these two bound- 
aries are described in the positive sense. The integral 


i FG, 2') az! 
? 
(C’) (z a x) (2! Ge a’) 


where 2 denotes a fixed point of the boundary C, is equal to 
2mri F(z, x')/(2 —x). We have, then, 


wl Ries 
pa 2mi f TD ae 
ee ae 


or, applying Cauchy’s theorem once more, 


T =— 4T F(x, x’). 


This leads us to the formula 


F (2, 2') dz 
(10) F(a, x)= ee eu ol) reaeumaray 


which is completely analogous to Cauchy’s fundamental formula, and 
from which we can derive similar conclusions. From it we deduce 
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the existence of the partial derivatives of all orders of the function 
F(z, z") in the regions considered, the derivative am +” F/0a" 0x hav- 
ing a value given by the expression 


Cpe ON 7 n! F(z, 2') dz! 
(11) Aamo =e f Ce xe +I (2! — nth” 


In order to obtain Taylor’s formula, let us suppose that the 
boundaries C and C' are the circumferences of circles. Let a be the 
center of C, and R its radius; b the center of C', and R' its radius. 
The points x and «' being taken respectively in the interior of these 
circles, we have |x — a|=r<R and |a'—b|=r'<k'. Hence the 
rational fraction 


1 = i 
(z — x)(z' — a!)  [z—a—(@#— a) |[z' — b —(a' — b)] 


can be developed in powers of x — a and a! — b, 


il << pa (a — a)” (x! — 6)” 
E= aema). SA, (2 — ay tt(e! — byte 


where the series on the right is uniformly convergent when z and 2’ 
describe the circles C and C' respectively, since the absolute value of 
the general term is (r/R)”(7'/R')*/RR'. We can therefore replace 
1/(z — x)(z'— 2') by the preceding series in the relation (10) and 
integrate term by term, which gives 


F(a, x)= 
EE ns AANA 
Zoo (a! — y faf iea bye +1 


Making use of the results obtained by replacing « and a! by a and b 


in the relations (10) and (11), we obtain Taylor’s expansion in the 
form 


(12) F(a, x)= F(a, +> > diel V4 CSA USC t 


0a” 0b” m!n!} 


m=0 n= 


where the combination m = n = 0 is excluded from the summation. 
Note. The coefficient am, of (x —a)™(x!— b)” in the preceding 
series is equal to the double integral 


i F xl ' 
al de f TER on 
T Noy Joe — a ie — 6) 
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If M is an upper bound for | F(z, z')| along the circles C and C', we 
have, by a previous general remark, 
1 M M 
| nn | < 4 TÈ R”+t1 R'a ¥1 2 TR.2 TR' = RAR” 
The function 


is therefore a dominant function for F(x, x’) (I, § 192, 2d ed.; 
§ 186, 1st ed.). 


95. Functions represented by definite integrals. In order to study 
certain functions, we often seek to express them as definite integrals 
in which the independent variable appears as a parameter under the 
integral sign. We have already given sufficient conditions under 
which the usual rules of differentiation may be applied when the 
variables are real (T, §§ 98, 100, 2d ed.; $ 97, Ist ed.). We shall 
now reconsider the question for complex variables. 

Let F(z, z') be an analytic function of the two variables z and 2! 
when these variables remain within the two regions A and A' respec- 
tively. Let us take a definite path Z of finite length in the region A, 
and let us consider the definite integral 


(13) d(x) = f FG x) dz, 


where x is any point of the region A'. To prove that this function 
(x) is an analytic function of x, let us describe about the point x as 
center a circle C with radius R, lying entirely in the region A’. Since 
the function F(z, z') is analytic, Cauchy’s fundamental formula gives 


1 F Ndz! 
e 
C 


2 mri 2'—2 


whence the integral (13) can be written in the form 


O()= 5-5 ale f POE a 


Let x + Az be a point near x in the circle C; we have, similarly, 


(x + Av)= ae f Taat e, 
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and consequently, by repeating the calculation already made ($ 33), 


P(x + Aa’) — P(x) _ om 1 I dk F(z, 2!) dz! 
(Ly 


Ax 2 Ti ey A es 


zal? -f IE eN 
SED aes Oe — x)?’ (z'— x — Am) 


Let M be a positive number greater than the absolute value of 
F(z, z") when the variables 2 and 2' describe the curves Z and C 
respectively ; let S be the length of the curve Z; and let p denote the 
absolute value of Aw. The absolute value of, the second integral is 


less than 
M MS 

L- 2 rR. s = 2 _; 

2m RR — p) R(R — p) 

hence it approaches zero when the point x + Ax approaches æ in- 

definitely. It follows that the function ® (x) has a unique derivative 

which is given by the expression 

F(z, z')dz' 


P(x) = 
But we have also (§ 33) 


OF 1 j F(a, 202! 
= 2 i) 
Ow 2a E (z'— a)? 


and the preceding relation can be again written 


2 ri C T =- wN 


OF 


(14) 


Thus we obtain again the usual formula for differentiation under the 
integral sign. 

The reasoning is no longer valid if the path of integration ZŁ 
extends to infinity. Let us suppose, for definiteness, that L is a 
ray proceeding from a point a, and making an angle 6 with the 
real axis. We shall say that the integral 


® (x) =f F(z, 2) dz 


is uniformly convergent if to every positive number e there can 
be made to correspond a positive number N such that we have 


a FP (% adel <e 
a, + pe? 
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-provided that p is greater than N, wherever œ may be in A'. By 
dividing the path of integration into an infinite number of recti- 
linear segments we prove that every uniformly convergent integral 
is equal to the value of a uniformly convergent series whose terms 
are the integrals along certain segments of the infinite ray L. All 
these integrals are analytic functions of 2; therefore the same is 
true of the integral [ F(z, w)dz ($ 39). 

It is seen, in the same way, that the ordinary formula for differen- 
tiation can be applied, provided the integral obtained, Ip , (OF /ex) dz, 
is itself uniformly convergent. 

If the function F(z, z') becomes infinite for a limit a, of the path 
of integration, we shall also say that the integral is uniformly con- 
vergent in a certain region if to every positive number e a point 
a, +7 on the line Z can be made to correspond in such a way that 


2 | 
NE F(@, «)dz|<e, 
agtn 


where 0 is any point of the path Z lying between a, and a, + n, the 
inequality holding for all values of æ in the region considered. 
The conclusions are the same as in the case where one of the limits 
of the integral is moved off to infinity, and they are established in 


the same way. 


96. Application to the T function. The definite integral taken along the real axis 


Fro 
(15) uo t2-le-tdt, 
0 


which we have studied only for real and positive values of z (I, § 94, 2d ed. ; 
§ 92, 1st ed.), has a finite value, provided the real part of z, which we will denote 
by R(z), is positive. In fact, let z=a2+ yt; this gives |¢*—le-*| = m tei 


Since the integral thes 
f eae ets 
0 


has a finite value if æ is positive, it is clear that the same is true of the integral 
(15) (I, $$ 91, 92, 2d ed.; §§ 90, 91, Ist ed.). This integral is uniformly con- 
vergent in the whole region defined by the conditions N>R(z)>7, where N 
and 7 are two arbitrary positive numbers. In fact, we can write 


1 +o 
PQ | iz-1e-tdt + f 2—-le—tdt, 
0 1 


and it suffices to prove that each of these integrals on the right is uniformly 
convergent. Let us prove this for the second integral, for example. Let lbe a 
positive number greater than one. If R(z)<N, we have 


+ co +o 
i {2—-le-tdl Sik {V-1¢-tdt, 
4 l 
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and a positive number A can be found large enough to make the last integral 
less than any positive number e whenever L= A. The function T (z), defined by 
the integral (15), is therefore an analytic function in the whole region of the 
plane lying to the right of the y-axis. This function T (z) satisfies again the 
relation 

(16) Ne+1)=2l @), 
obtained by integration by parts, and consequently the more general relation 


(17) T(z +n)=z(z+1)--- (z +n-—1)T (2), 


which is an immediate consequence of the other. 
This property enables us to extend the definition of the T function to values 
of z whose real part is negative. For consider the function 


T(z +n) 
z(@+1)---@+n—1) 


(18) ¥ (Z) = 


where n is a positive integer. The numerator T (z + n) is an analytic function 
of z defined for values of z for which R(z)>— n; hence the function y (z) is a 
function analytic except for poles, defined for all the values of the variable 
whose real part is greater than — n. Now this function y (z) coincides with the 
analytic function T (z) to the right of the y-axis, by the relation (17); hence it 
is identical with the analytic extension of the analytic function T (z) in the 
strip included between the two straight lines R (z) = 0, R(z)=— n. Since the 
number n is arbitrary, we may conclude that there exists a function which is 
analytic except for the poles of the first order at the points z = 0, z =— 1, 
z =— 2,---,%=—n,---, and which is equal to the integral (15) at all points to 
the right of the y-axis. This function, which is analytic except for poles in the 
finite plane, is again represented by T (z); but the formula (15) enables us to 
compute its numerical value only if we have R(z)>0. If R(z)<0, we must also 
make use of the relation (17) in order to obtain the numerical value of that 
function. 

We shall now give an expression for the T function which is valid for all 
values of z. Let S(z) be the integral function 


+o is Ta 
so=-] [1+3]. g 
n=l 


which has the poles of T (z) for zeros. The product S(z) T(z) must then be 
an integral function. It can be shown that this integral function is equal to 
e-Cz, where C is Euler’s constant * (I, § 18, Ex., 2d ed.; § 49, Note, 1st ed.), 
and we derive from it the result 


1 1 ee 
(3) ao nea E = 


n=l 


which shows that 1/T (z + 1) is a transcendental integral function. 


* HERMITE, Cours l'Analyse, 4th ed., p. 142. 
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97. Analytic extension of a function of two variables. Let u = F (z, 2’) be an 
analytic function of the two variables z and z’ when these two variables remain 
respectively in two connected regions A and A’ of the two planes in which we 
represent them. It is shown, as in the case of a single variable (§ 83), that the 
value of this function for any pair of points z, z’ taken in the regions A, A’ is 
determined if we know the values of F and of all its partial derivatives for a 
pair of points z = a, z’ = b taken in the same regions. It now appears easy to 
extend the notion of analytic extension to functions of two complex variables. 
Let us consider a double series Xan such that there exist two positive numbers 
r, r having the following property : the series 


(20) J, eh) = Nak a eA 


is convergent if we have at the same time |z| <7, |z’| <7’, and divergent if we 
have at the same time |z| >r, |z’|>7”. The preceding series defines, then, a 
function F(z, 2’) which is analytic when the variables z, 2’ remain respectively 
in the circles C, C’ of radii r and 7”; but it does not tell us anything about the 
nature of this function when we have |z|>~r or |z |>. Let us suppose for 
definiteness that we cause the variable z to move over a path L from the origin 
to a point Z exterior to the circle C, and the variable 2’ to travel over another 
path L’ from the point z’ = 0 to a point Z’ exterior to the circle C’. Let œ and 
B be two points taken respectively on the two paths L and L’, æ being in the 
interior of C and £ in the interior of C. The series (20) and those which are 
obtained from it by successive differentiations enable us to form a new power 
series, 
(21) Zinn (z — a)” (z — B)”, 


which is absolutely convergent if we have |z — a| < r; and |z" — B| < rí, where 
y, and rí are two suitably chosen positive numbers. Let us call C} the circle of 
radius r, described about the point œ as center in the plane of z, and Cj the 
circle of radius rí described in the plane of z’ about the point 8 as center. If z 
is in the part common to the two circles C and C}, and the point 2 in the part 
common to the two circles C’ and Cj, the value of the series (21) is the same as 
the value of the series (20). If it is possible to choose the two numbers r} and rj 
in such a way that the circle C, will be partly exterior to the circle C, or the 
circle Cj partly exterior to the circle C’, we shall have extended the definition 
of the function F (z, 2’) to a region extending beyond the first. Continuing in 
this manner, it is easy to see how the function F (z, 2’) may be extended step by 
step. But there appears here an important new consideration : It is necessary 
to take into account the way in which the variables move with respect to each other 
on their respective paths. The following is a very simple example of this, due to 
Sauvage.* Let u=Vz—2 +1; for the initial values let us take z = z7 = 0, u = 1, 
and let the paths described by the variables z, 2’ be defined as follows: 1) The 
path described by the variable z’ is composed of the rectilinear segment from 
the origin to the point z’ =1. 2) The path described by z is composed of three 
semicircumferences: the first, OMA (Fig. 38), has its center on the real azis to 


* Premiers principes de la théorie générale des fonctions de plusieurs variables 
(Annales de la Faculté des Sciences de Marseille, Vol. XIV). This memoir is an 
excellent introduction to the study of analytic functions of several variables. 
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the left of the origin and a radius less than 1/2; the second, ANB, also has its 
center on the real axis and is so placed that the point — 1 is on its diameter A B ; 
finally, the third, BPC, has for its center the middle point of the segment joining 
the point B to the point C(zg=1). The first and the third of these semicircum- 
ferences are above the real axis, and the second is below, so that the bound- 
ary OMANBPCO incloses the point z =— 1. Let us now select the following 
movements : 

1) 2 remains zero, and z describes the entire path OA BC ; 

2) z remains equal to 1, and z’ describes its whole path. 

If we consider the auxiliary variable t = z — z’, it is easily seen that the path 
described by the variable t, when that variable is represented by a point on the 


Fic. 88 


z plane, is precisely the closed boundary OA BCO which surrounds the critical 
point t =— 1 of the radical Vt + 1. The final value of u is therefore u =—1. 

On the other hand, let us select the following procedure : 

1) z remains zero and z’ varies from 0 to 1 — e (e being a very small positive 
number) ; 

2) 2’ remains equal to 1— e, and z describes the path OA BC; 

3) z remains equal to 1, and z’ varies from 1— eto 1. 

When 2’ varies from 0 to 1— e, the auxiliary variable ¢ describes a path Oo’ 
ending in a point O’ very near the point — 1 on the real axis. When z describes 
next the path OA BO, t moves over a path OA’B’C’ congruent to the preceding 
and ending in the point C’(OC’ = e) on the real axis. Finally, when z’ varies 
from 1—e to 1, t passes from C” to the origin. Thus the auxiliary variable t 
describes the closed boundary O0’A’B’O’O which leaves the point — 1 on its 
exterior, provided e is taken small enough. The final value of u will therefore 
be equal to” + 1. 

Very much less is known about the nature of the singularities of analytic 
functions of several variables than about those of functions of a single variable. 
One of the greatest difficulties of the problem lies in the fact that the pairs of 
singular values are not isolated.* 


*For everything regarding this matter see a memoir by Poincaré in the Acta 
mathematica (Vol. XXVI), and P. Cousin’s thesis (Ibid. Vol. XIX). 
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Il. IMPLICIT FUNCTIONS. ALGEBRAIC FUNCTIONS 


98. Weierstrass’s theorem. We have already established (I, § 193, 
2d ed.; § 187, 1st ed.) the existence of implicit functions defined by 
equations in which the left-hand side can be developed in a power 
series proceeding in positive and increasing powers of the two 
variables. The arguments which were made supposing the variables 
and coefficients real apply without modification when the variables 
and the coefficients have any values, real or imaginary, provided we 
retain the other hypotheses. We shall establish now a more general 
theorem, and we shall preserve the notations previously used in that 
study. The complex variables will be denoted by x and y. 

Let F(a, y) be an analytic function in the neighborhood of a 
pair of values x =a, y= 8, and such that we have F(a, £)= 0. 
We shall suppose that æ = 8 = 0, which is always permissible. The 
equation F'(0, y)= 0 has the root y = 0 to a certain degree of mul- 
tiplicity. The case which we have studied is that in which y = 0 is 
a simple root; we shall now study the general case where y = 0 is a 
multiple root of order n of the equation F(0, y)= 0. If we arrange 
the development of F(x, y) in the neighborhood of the point «= y = 0 
according to powers of y, that development will be 


(22) F(z, y)=4, +Ay + ted A oy” A ar po de 


where the coefficients A; are power series in a, of which the first n 
are zero for x = 0, while A, does not vanish for æ = 0. Let Cand C’ 
be two circles of radii R and R' described in the planes of x and y 
respectively about the origin as center. We shall suppose that the 
function F(a, y) is analytic in the region defined by these two circles 
and also on the circles themselves; since A, is not zero for x =0, we 
may suppose that the radius R of the circle C is sufficiently small 
so that A, does not vanish in the interior of the circle C nor on the 
circle. Let M be an upper bound for | F(a, y)| in the preceding region 
and B a lower bound for |4,|. By Cauchy’s fundamental theorem 


il F(x, y')dy' 
ne. TE i r, y) dy 
(C’) 


we have 


21 y'— y 


where x and y are any two points taken in the circles C and C'; 
from this we conclude that the absolute value of the coefficient A,, 
of y” in the formula (22) is less than M/R", whatever may be the 
value of x in the circle C. 
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We can now write 


(23) B(G;.9) —A,g l ea 
where l 
An An 
B= mu n T 
Q= Ay 1 soo de An- 1 
A, y” Aly y 
Let p be the absolute value of y; we have 
IPA 
U ima s W oo R 
pale ae nga we ) on ae 
Ri 


and this absolute value will be less than 1/2 if we have 
BR” 


2 < R'—— 
es, : BR® LOM 


On the other hand, let u(r) be the maximum value of the absolute 
values of the functions 4,, A,,---, A, _, for all the values of x for 
which the absolute value does not exceed a number 7 < R. Since 
these n functions are zero for « = 0, u(r) approaches zero with r, 
and we can always take r so small that 

(25) ore (eee ae (r< R), 
where p is a definite positive number. The numbers 7 and p having 
been determined so as to satisfy the preceding conditions, let us re- 
place the circle C by the circle C, described in the -plane with the 
radius 7 about the point x = 0 as center, and similarly in the y-plane 
the circle C' by the concentric circle C, with the radius p. If we give 
to x a value such that |x| =r, and then cause the variable y to 
describe the circle C;, along the entire circumference of this circle we 
have, from the manner in which the numbers r and p have been chosen, 
|P| < 1/2, |Q| < 1/2, and therefore |P + Q| <1. If the variable y 
describes the circle C% in the positive sense, the angle of 1+ P +Q 
returns to its initial value, whereas the angle of the factor A,” in- 
creases by 2nm. The equation F(x, y) = 0, in which |x| = r, therefore 
has n roots whose absolute values are less than p, and only n. 

All the other roots of the equation F(x, y)= 0, if there are any, 
have their absolute values greater than p. Since we ċan replace the 
number p by a number as small as we wish, less than p, if we replace 
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at the same time r by a smaller number satisfying always the con- 
dition (25), we see that the equation F (æ, y) = 0 has n roots and only 
n which approach zero with x. 

If the variable x remains in the interior of the circle C, or on its 
circumference, the n roots y,, Y, +- ; , Yn; Whose absolute values are less 
than p, remain within the circle C4. These roots are not in general 
analytic functions of # in the circle C, but every symmetric integral 
rational function of these n roots is an analytic function of æ in this cir- 
cle. It evidently suffices to prove this for the sum yf + yf +- - - +45, 
where k is a positive integer. Let us consider for this purpose the 


double integral ne ey) 
f f os fi dx! 
= ay 
(Ch) (Cr) Fe Few T 


where we suppose |x|< 7. If |y'| = p, the function F(a’, y) cannot 
vanish for any value of the variable x' within or on C,, and the only 
pole of the function under the integral sign in the interior of the 
eircle ©. is the point x! =x. We have, then, 


oF (x', y') oF (a, y') 
ye ee ; e) = Ay a se. 
ROSY) a = EYD) 


(Cr) 
and consequently 
OF (x, y") 

oy! 


me a, m 


By a general theorem (§ 48) this integral is equal to 
A E E 


where 7,, Ya ***> Yn are the n roots of the equation F(x, y)= 0 with 
absolute values less than p. On the other hand, the integral Z is an 
analytic function of x in the circle C,, for we can develop 1/(x' — x) 
in a uniformly convergent series of powers of x, and then calculate 
the integral term by term. The different sums Zy; being analytic 
functions in the circle C,., the same thing must be true of the sum 
of the roots, of the sum of the products taking two at a time, and so 
on, and therefore the m roots ¥,, Ya +++; Yn ave also roots of an equa- 
tion of the nth degree 


y Gy yy a ee a, 5 id, = 0, 
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whose coefficients a,, @,,+++, @ are analytic functions of x in the 
circle C, vanishing for « = 0. 

The two functions F(a, y) and f(x, y) vanish for the same pairs 
of values of the variables x, y in the interior of the circles C, and C$. 
We shall now show that the quotient F(x, y)/f(«, y) is an analytic 
function in this region. Let us take definite values for these vari- 
ables such that |x| <r, |y|<p, and let us consider the double 
integral 


=! F(a', y') da! 
J =| 7 cond, DEE 2) Y= 9) 


For a value of y' of absolute value p the function f(a’, y') of the 
variable æ' cannot vanish for any value of æ' within or on the circle 
C„ The function under the integral sign has therefore the single 
pole w' = x within C,, and the corresponding residue is 


F(a, y') . 
Fæ y) — y) 
TQ n ae 


Hence we have also 


J =2 71 


but the two analytic Rete F(a, y'), f(x, y) of the variable y' 
have the same zeros with the same degrees of multiplicity in the 
interior of Cj. Their quotient is therefore an analytic function of 
yin On, ar the only pole of the function to be integrated in this 
circle is y'= y; hence we have 
pang tee 
FY) 

On the other hand, we can replace 1/(a' — x) (y' — y) in the inte- 
gral by a uniformly convergent series arranged in positive powers 
of x and y. Integrating term by term, we see that the integral is 
equal to the value of a power series proceeding according to powers of 
x and y and convergent in the circles C,, Cj. Hence we may write 


or F(x, y) = f (æ, y) H (x, y) 


(27) F@,Y=Y Fay TE -H a) e y), 
where the function H (a, y) is analytic in the circles C,, Ci: 

The coefficient A, of y” in F(a, y) contains a constant term dif- 
ferent from zero; since a,, @, +, @„, are zero for x = 0, the develop- 


ment of H (x, y) necessarily contains a constant term different from 
zero, and the decomposition given by the expression (27) throws 
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into relief the fact that the roots of F(a, y)= 0 which approach zero 
with x are obtained by putting the first factor equal to zero. The 
preceding important theorem is due to Weierstrass.* It generalizes, 
at least as far as that is possible for a function of several variables, 
the decomposition into factors of functions of a single variable. 


99. Critical points. In order to study the n roots of the equation 
F(x, y)= 0 which become infinitely small with æ, we are thus led to 
study the roots of an equation of the form 


(28) FQ =y HUY + ay? ++ +a ay +a, = 0 


for values of x near zero, where a,, a,,---, a, are analytic functions 
that vanish for x = 0. When n is greater than unity (the only case 
which concerns us), the point « = 0 is in general a critical point. Let 
us eliminate y between the two equations f= 0 and éf/éy = 0; the 
resultant A (a) is a polynomial in the coefficients a, a,,---, a,, and 
therefore an analytic function in the neighborhood of the origin. 
This resultant t is zero for æ = 0, and, since the zeros of an analytic 
function form a system of isolated points, we may suppose that we 
have taken the radius 7 of the circle C, so small that in the interior 
of C, the equation A (x)= 0 has no other root than æ = 0. For every 
point x, taken in that circle other than the origin, the equation 
J (» Y) = 0 will have n distinct roots. According to the case already 
studied (I, § 194, 2d ed.; $ 188, 1st ed.), the n roots of the equation 
(28) will be analytic functions of æ in the neighborhood of the point 
x, Hence there cannot be any other critical point than the origin 
in the interior of the circle C,. 

Let Yp Yo. +++) Yn be the n roots of the equation f(«,, y)= 0. Let 
us cause the variable æ to describe a loop around the point æ = 0, 
starting from the point x ; along the whole loop the n roots of the 
equation f(a, y)= 0 are distinct and vary in a continuous manner. 
If we start from the point x, with the root y,, for example, and fol- 
low the continuous variation of that root along the whole loop, we 
return to the point of departure with a final value equal to one of the 
roots of the equation f(x, y)= 0. If that final value is y, the root 


* Abhandlungen aus der Functionenlehre von K. Weierstrass (Berlin, 1860). The 
proposition can also be demonstrated by making use only of the properties of power 
series and the existence theorem for implicit functions (Bulletin de la Société 
mathématique, Vol. XXXVI, 1908, pp. 209-215). 

+ We disregard the case where the resultant is identically zero. In this case f (x, y) 
would be divisible by a factor [/;(x, y)]*, where k > 1, fı(x, y) being of the same 
form as f(x, y). 
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considered is single-valued in the neighborhood of the origin. If 
that final value is different from y, let us suppose that it is equal 
to y, A new loop described in the same sense will lead from the 
root y, to one of the roots Y, Y¥,,+++, Yn. The final value cannot be 
Y, Since the reverse path must lead from y, to y, That final value 
must, then, be one of the roots Y, ¥,,--++, Yn- If it is y, we see that 
the two roots y, and y, are permuted when the variable describes 
a loop around the origin. If that final value is not y,, it is one 
of the remaining (n — 2) roots; let y, be that root. A new loop 
described in the same sense will lead from the root y, to one of the 
LOOtS Yp Yor Yar Yp” Yo It cannot be y,, for the same reason as 
before; neither is it y, since the reverse path leads from y, to y, 
Hence that final value is either y, or one of the remaining (n — 3) 
roots Yas Yy tts Yn» Af it is y, the three roots y,, Yz y, permute 
themselves cyclically when the variable æ describes a loop around 
the origin. If the final value is different from y, we shall continue 
to cause the variable to turn around the origin, and at the end of 
a finite number of operations we shall necessarily come back to a 
root already obtained, which will be the root y,. Suppose, for exam- 
ple, that this happens after p operations; the p roots obtained, 
Y Yo ***> Yp, permute themselves cyclically when the variable æ 
describes a loop around the origin. We say that they form a cyclic 
system of p roots. If p =n, the n roots form a single cyclic system. 
If p is less than n, we shall repeat the reasoning, starting with one 
of the remaining n — p roots and so on. It is clear that if we con- 
tinue*in this way we shall end by exhausting all the roots, and we 
can state the following proposition: The n roots of the equation 
F(x, y)= 0, which are zero for x =Q, form one or several cyclic 
systems in the neighborhood of the origin. 

To render the statement perfectly general, it is sufficient to agree 
that a cyclic system can be composed of a single root; that root is 
then a single-valued function in the neighborhood of the origin. 

The roots of the same cyclic system can be represented by a unique 
development. Let y,, Yz ***, Yp be the p roots of a cyclic system ; let 
us put x = x”. Each of these roots becomes an analytic function 
of x' for all values of æ' other than æ'= 0; on the other hand, when 
x' describes a loop around x'= 0, the point æ describes p succes- 
sive loops in the same sense around the origin. Each of the roots 
Yy Yo **s Yp returns then to its initial value; they are single-valued 
functions in the neighborhood of the origin. Since these roots ap- 
proach zero when «! approaches zero, the origin æ'= 0 cannot be 
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other than an ordinary point, and one of these roots is represented 
by a development of the form 


(29) y = a x' + æ x’? + ee FH Ant 
or, replacing æ" by a?, 


1 1\2 1\m 

(30) J= a aP an le) ae tor la) A 

We may now say that the development (30) represents all the roots 
of the same cyclic system, provided that we give to x¥” all of its 
p determinations. For, let us suppose that, taking for the radical Vx 
one of its determinations, we have the development of the root y,. 
If the variable x describes a loop around the origin in the positive 
sense, y, changes into y,, and x”? is multiplied by ¢?*””. It will be 
seen, similarly, that we shall obtain y, by replacing £”? by a? ea" 
in the equality (30). This unique development for the system shows 
up clearly the cyclic permutation of the p roots. It would now remain 
to show how we could separate the n roots of the equation F(a, y)= 0 
into cyclic systems and calculate the coefficients a, of the develop- 
ments (30). We have already considered the case where the point 
x = y = 0 is a double point (I, § 199, 2d ed.). We shall now treat 
another particular case. 

If for x = y = 0 the derivative ¢F/éx is not zero, the develop- 
ment of F(a, y) contains a term of the first degree in x, and we have 

(31) F(a, y)= Ax + By +---, (AB# 0) 
where the terms not written are divisible by one of the factors 2’, xy, 
y’*1, Let us consider y for a moment as the independent variable ; 
the equation F(a, y) = 0 has a single root approaching zero with y, 
and that root is analytic in the neighborhood of the origin. The 
development which we have already seen how to calculate (I, §$ 35, 
193, 2d ed.; §§ 20, 187, 1st ed.) runs as follows: 


(32) c= y"(a, + ay +--*)- (a, # 0) 
Extracting the nth root of the two sides, we find 

1 
(83) = yva tayt: 


For y = 0 the auxiliary equation u” =a,+a,y+ --- has n dis- 
tinct roots, each of which is developable in a power series according 
to powers of y. Since these n roots are deducible from one of them 
by multiplying it by the successive powers of ¢?"””, we can take for 
Va, + ay +--+ in the equality (33) any one of these roots, subject 
to the condition of assigning successively to x”” its n determinations. 
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We can therefore write the equation (33) in the form 


1 
a” = by + by? +--+, (6, # 0) 
and from this we derive, conversely, a development of y in powers 
Of a? s. 


e E 


This development, if we give successively to #”” its n values, 
represents the n roots which approach zero with x. These n roots 
form, then, a single cyclic system. 

For a study of the general case we refer the reader to treatises 
devoted to the theory of algebraic functions.* 


100. Algebraic functions. Up to the present time the implicit func- 
tions most carefully studied are the algebraic functions, defined by 
an equation F(x, vy) = 0, in which the left-hand side is an irreducible 
polynomial in x and y. A polynomial is said to be irreducible when 
it is not possible to find two other polynomials of lower degree, F (æ, y) 
and F,(x, y), such that we have identically 


F(x, y)= Fæ, y) x Fy, y). 
If the polynomial F(x, y) were equal to a product of that kind, it is 
clear that the equation F(a, y)= 0 could be replaced by two distinct 
equations F (x, y)= 0, F, (x, y)= 0. 
Let, then, 


(35) F@ y) = pa) y" + p) -e + pn (@)y + Aa) 0 
be the proposed equation of degree n in y, where $, $,,---, Pn are 
polynomials in x. Eliminating y between the two relations F = 0, 
F/y = 0, we obtain a polynomial A (x) for the resultant, which can- 
not be identically zero, since F(a, y) is supposed to be irreducible. 
Let us mark in the plane the points @,, &,,**-, a, which represent 
the roots of the equation A(x)= 0, and the points £,, B,,---, Bi; 
which represent the roots of (x)= 0. Some of the points a; may 
also be among the roots of (x)= 0. For a point a different from 
the points @;, B; the equation F(a, y)= 0 has n distinct and finite 
roots, 6,, 6,,+-+, Ġa. In the neighborhood of the point a the equation 
(35) has therefore n analytic roots which approach b., b, +++, bn 
respectively when x approaches a. Let a; be a root of the equation 


* See also the noted memoir of Puiseux on algebraic functions (Journal de Mathé- 
matiques, Vol. XV, 1850). 
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A(a)=0. The equation F(a, y)= 0 has a certain number of equal 
roots; let us suppose, for example, that it has p roots equal to b. 
The p roots which approach b when g approaches a; group themselves 
into a certain number of cyclic systems, and the roots of the same 
cyclic system are represented by a development in series arranged 
according to fractional powers of x —a,. If the value a; does not 
cause œ (x) to vanish, all the roots of the equation (35) in the neigh- 
borhood of the point a, group themselves into a certain number of 
cyclic systems, some of which may contain only one root. For a point 
B; which makes œ (x) zero, some of the roots of the equation (35) 
become infinite; in order to study these roots, we put y = 1/y', and 
we are led to study the roots of the equation 


F(a, y') = y! F(x, L/y') = 0, 
which becomé zero for æ = B;. These roots group themselves again 
into a certain number of cyclic systems, the roots of the same system 
being represented by a development in series of the form 
m m+1 
(36) y! = Op, (% — Bi)? + Omer(@ — Bi) P +e) (Gy #0) 
The corresponding roots of the equation in y will be given by the 
development 


m 


(37) y =(«@ — D m+ Am2 — B)>+ its T 


which can be arranged in increasing powers of (x — 8;)"”, but there 
will be at first a finite number of terms with negative exponents. 

To study the values of y for the infinite values of x, we put « = 1/z', 
and we are led to study the roots of an equation of the same form in 
the neighborhood of the origin. To sum up, in the neighborhood of 
any point x =a the n roots of the equation (85) are represented by 
a certain number of series arranged according to increasing powers 
of x — a or of (x — a)'”, containing perhaps a finite number of terms 
with negative exponents, and this statement applies also to infinite 
values of x by replacing x — « by 1/2. 

It is to be observed that the fractional powers or the negative ex- 
ponents present themselves only for the exceptional points. The 
only singular points of the roots of the equation are therefore the 
critical points around which some of these roots permute themselves 
cyclically, and the poles where some of these roots become infinite ; 
moreover, a point may be at the same time a pole and a critical 
point. These two kinds of singular points are often called algebraic 
singular points. 
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We have so far studied the roots of the proposed equation only in 
the neighborhood of a fixed point. Suppose now that we join two 
points æ = a, æ = b, for which the equation (35) has n distinct and 
finite roots, by a path 4B not passing through any singular point of 
the equation. Let y, be a root of the equation F(a, y)= 0; the root 
y = f(x), which reduces to y, for x = a, is represented in the neigh- 
borhood of the point a by a power-series development P(x — a). 
We can propose to ourselves the problem of finding its analytic ex- 
tension by causing the variable to describe the path 4B. This is a 
particular case of the general problem, and we know in advance that 
we shall arrive at the point B with a final value which will be a 
root of the equation F(b, y)= 0 ($ 86). We shall surely arrive at 
the point b at the end of a finite number of operations ; in fact, the 
radii of the circles of convergence of the series representing the 
different roots of the equation F(x, y)= 0, having their centers at 
different points of the path AB, have a lower limit* ô > 0, since this 
path does not contain any critical points; and it is clear that we 
could always take the radii of the different circles which we use for 
the analytic extension at least equal to ò. 

Among all the paths joining the points A and B we can always 
find one leading from the root y, to any given one of the roots of 
the equation F (b, y) = 0 as the final value. The proof of this can be 
made to depend on the following proposition: Jf an analytic func- 
tion z of the variable x has only p distinct values for each value of x, 
and if it has in the whole plane (including the point at infinity) only 
algebraic singular points, the p determinations of z are roots of an 
equation of degree p whose coefficients are rational functions of x. 
Let zp %, +++, % be the p determinations of z; when the variable x 
describes a closed curve, these p values z,, Z, +--+, 2, can only change 
into each other. The symmetric function u, = f + 2% +- +2}, 
where k is a positive integer, is therefore single-valued. Moreover, 
that function can have only polar singularities, for in the neigh- 
borhood of any point in the finite plane «=a the developments 
of Zp +++, p have only a finite number of terms with negative 
exponents. The same thing is therefore true of the development of u, 
Also, the function u, being single-valued, its development cannot con- 
tain fractional powers. The point a is therefore a pole or an ordinary 
point for w,, and similarly for the point at infinity. The function u, 


* To prove this rigorously it suffices to make use of a form of reasoning analogous 
to that of § 84. 
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is therefore a rational function of x, whatever may be the integer 
k; consequently the same thing is true of the simple symmetric 
functions, such as 32;, 32;%,,---, which proves the theorem stated. 

Having shown this, let us now suppose that in going from the 
point a to any other point x of the plane by all possible paths we 
can obtain as final values only p of the roots of the equation 


F(a, y)= 0, (p <n) 
These p roots can evidently only be permuted among themselves 
when the variable æ describes a closed boundary, and they possess 
all the properties of the p branches z, z,,---, 2, of the analytic 
function z which we have just studied. We conclude from this that 
Yy Yo ` ``» Yp Would be roots of an equation of degree p, F (æ, y) = 0, 
with rational coefficients. The equation F (æ, y)=0 would have, 
then, all the roots of the equation F (x, y) = 0, whatever x may be, 
and the polynomial F(a, y) would not be irreducible, contrary to 
hypothesis. If we place no restriction upon the path followed by 
the variable æ, the n roots of the equation (35) must then be regarded 
as the distinct branches of a single analytic function, as we have 
already remarked in the case of some simple examples (§ 6). 

Let us suppose that from each of the critical points we make an 
infinite cut in the plane in such a way that these cuts do not cross 
each other. If the path followed by æ is required not to cross any 
of these cuts, the n roots are single-valued functions in the whole 
plane, for two paths having the same extremities will be transform- 
able one into the other by a continuous deformation without passing 
over any critical point (§ 85). In order to follow the variation of a 
root along any path, we need only know the law of the permutation 
of these roots when the variable describes a loop around each of the 
critical points. 


Note. The study of algebraic functions is made relatively easy by the fact 
that we can determine a priori by algebraic computation the singular points of 
these functions. This is no longer true in general of implicit functions that are 
not algebraic, which may have transcendental singular points. As an example, 
the implicit function y (x), defined by the equation ey — x — 1 = 0, has no algebraic 
critical point, but it has the transcendental singular point g =— 1. 


101. Abelian integrals. Every integral I= f R(x, y)dx, where R (x, y) 
is a rational function of æ and y, and where y is an algebraic func- 
tion defined by the equation F (æ, y)= 0, is called an Abelian integral 
attached to that curve. To complete the determination of that inte- 
gral, it is necessary to assign a lower limit æ, and the corresponding 
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value y, chosen among the roots of the equation F(a, y)= 0. We 
shall now state some of the most important general properties of such 
integrals. When we go from the point x, to any point x by all the 
possible paths, all the values of the integral Z are included in one 
of the formule 

(38) I[=1,+M,o, +m,0, + ++++™,o,, (kK =1, 2,---, 2) 
where Z, Z, ++, J, are the values of the integral which correspond 
to certain definite paths, m, m,,---, m, are arbitrary integers, and 
wp © +++, @, are periods. These periods are of two kinds; one kind 
results from loops described about the poles of the function R (æ, y); 
these are the polar periods. The others come from closed paths 
surrounding several critical points, called cycles; these are called 
cyclic periods. The number of the distinct cyclic periods depends 
only on the algebraic relation considered, F(a, y)= 0; it is equal 
to 2p, where p denotes the deficiency of the curve ($ 82). On the 
other hand, there may be any number of polar periods. From the 
point of view of the singularities three classes of Abelian integrals 
are distinguished. Those which remain finite in the neighborhood 
of every value of æ are called the first kind; if their absolute value 
becomes infinite, it can only happen through the addition of an 
infinite number of periods. The integrals of the second kind are 
those which have a single pole, and the integrals of the third kind 
have two logarithmic singular points. Every Abelian integral is a 
sum of integrals of the three kinds, and the number of distinct 
integrals of the first kind is equal to the deficiency. 

The study of these integrals is made very easy by the aid of plane 
surfaces composed of several sheets, called Riemann surfaces. We 
shall not have occasion to consider them here. We shall only give, 
on account of its thoroughly elementary character, the demonstra- 
tion of a fundamental theorem, discovered by Abel. 


102. Abel’s theorem. In order to state the results more easily, let us 
consider the plane curve C represented by the equation F(z, y)= 0, 
and let ®(x, y) be the equation of another plane algebraic curve C'. 
These two curves have N points in common, Cn Yn (has Yaya es 
(£x, Yy), the number N being equal to the product of the degrees 
of the two curves. Let R(x, y) be a rational function, and let us 
consider the following sum: 


N Ep LA) 
(39) => [ R(x, y) dz, 


t=1Y (xo Yo) 
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i Yi) 
f R (a, y) dx 
Ey Yo) 


denotes the Abelian integral taken from the fixed point a, to a point A 
along a path which leads y from the initial value y, to the final value y;, 
the initial value y, of y being the same for all these integrals. It is 
clear that the sum 7 is determined except for a period, since this is 
the case with each of the integrals. Suppose, now, that some of the 
coefficients, a, @,,-+-+, @, of the polynomial @(a”, y) are variable. 
When these coefficients vary continuously, the points æ, themselves 
vary continuously, and if none of these points pass through a point 
of discontinuity of the integral fR (æ, y)dx, the sum J itself varies 
continuously, provided that we follow the continuous variation of 
- each of the integrals contained in it along the entire path described 
by the corresponding upper limit. The sum / is therefore a function 
of the parameters a,, @,,--++, @, whose analytic form we shall now 


where 


investigate. 
Let us denote in general by 8V the total differential of any func- 
tion V with respect to the variables a, a,, +--+, a: 


OV OV 
7 = — 2 +++ — N 
by 2a, da, + ar a da, 
By the expression (39) we have 
N 
Ol ==> hh (a,, YN oT.: 
From the two relations F(x; y;) = 0, ® (x; y;) = 0 we derive 


2 
e EN ae aay eo 


and consequently E P (xi y:) ôP, where W(x,,y;) is a rational 
function of 2;, Yi, Q Aa ***, 4, and where ©; is put for ®(x, y:)- 
We have, then, rae 
ôI = X R (Xi, Yi) Y (Xj, Yi) 8®;- 

t=1 
The coefficient of da, on the right is a rational symmetric function 
of the coérdinates of the N points (x;, y;) common to the two curves 
C, C'. The theory of elimination proves that this function is a 
rational function of the coefficients of the two polynomials F(a, y) 
and (zx, y), and consequently a rational function of a, a,, +++, a. 
Evidently the same thing is true of the coefficients of da,,---, da,, 


246 SEVERAL VARIABLES [V, § 102 


and J will be obtained by the integration of a total differential 
i = fma, + 77,84, + +++ + 7,8a, 


where T., 7,,-++, T, are rational functions of @,, a,,+-+, %- Now 
the integration cannot introduce any other transcendentals than 
logarithms. The sum I is therefore equal to a rational function of 
the coefficients a,, d,+++, ap, plus a sum of logarithms of rational 
functions of the same coefficients, each of these logarithms being 
multiplied by a constant factor. This is the statement of Abels 
theorem in its most general form. In geometric language we can 
also say that the sum of the values of any Abelian integral, taken 
from a common origin to the N points of intersection of the given 
curve with a variable curve of degree m, ® (x, y)= 0, is egual to a 
rational function of the coefficients of ®(x, y), plus a sum of a finite - 
number of logarithms of rational functions of the same coefficients, 
each logarithm being multiplied by a constant factor. 

The second statement appears at first sight the more striking, 
but in applications we must always keep in mind the analytic state- 
ment in the evaluation of the continuous variation of the sum I 
which corresponds to a continuous variation of the parameters 
Gy) Q +++, Qp The theorem has a precise meaning only if we take 
into account the paths described by the N points x, #,,---, &y on 
the plane of the variable x. 

The statement becomes of a remarkable simplicity when the 
integral is of the first kind. In fact, if mi, m,,---, 7, were not 
identically zero, it would be possible to find a system of values 
a, = 44, * * +, a=, for which J would become infinite. Let (x4, Y1) 
+++, (xy, Yy) be the points of intersection of the curve C with the 
curve C' which correspond to the values aj, ---, a of the parameters. 


The integral aes 
if R(a, y) da 
Eo Yo) 


would become infinite when the upper limit approaches one of the 
points (x4, y;), which is impossible if the integral is of the first kind. 
Therefore we have 87 = 0, and, when a,, a,, - - +, a, vary continuously, 
I remains constant; Abel’s theorem can then be stated as follows: 

Given a fixed curve C and a variable curve C' of degree m, the sum 
of the increments of an Abelian integral of the first kind attached to 
the curve C along the continuous curves described by the points of 
intersection of C with C' is equal to zero. 
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Note. We suppose that the degree of the curve C! remains con- 
stant and equal to m. If for certain particular values of the coeffi- 
cients @,, @,-++-+, d, that degree were lowered, some of the points of 
intersections of C with C' should be regarded as thrown off to 
infinity, and it would be necessary to take account of this in the 
application of the theorem. We mention also the almost evident fact 
that if some of the points of intersection of C with C’ are fixed, it 
is unnecessary to include the corresponding integrals in the sum J. 


103. Application to hyperelliptic integrals. The applications of 
Abel’s theorem to Analysis and to Geometry are extremely numer- 
ous and important. We shall calculate 8/ explicitly in the case of 
hyperelliptic integrals. 

Let us consider the algebraic relations 


(40) Y= R(a)= Art P+ A PE + As ye, 


where the polynomial R(x) is prime to its derivative. We shall 
suppose that A, may be zero, but that A, and 4, may not be zero at 
the same time, so that R (a) is of degree 2 p + 1 or of degree 2p + 2. 
Let Q(x) be any polynomial of degree g. We shall take for the 
initial value x, a value of « which does not make R (æ) vanish, and 
for y, a root of the equation 7? = R(a,). We shall put 


Q(x) da 


v(@, y)= VR (æ) 


(Tos Yo 
where the integral is taken along a path going from a, to æ, and 
where y denotes the final value of the radical VR (x) when we start 
from x, with the value y, In order to study the system of points 
of intersection of the curve C represented by the equation (40) with 
another algebraic curve C', we may evidently replace in the equation 
of the latter curve an even power of y, such as 4°”, by [R (a) ]’, and 
an odd power y?”+t! by y[R(«)]’. These substitutions having been 
made, the equation obtained will now contain y only to the first 
degree, and we may suppose the equation of the curve C' of the form 


(41) yh (#) —f@)= 9, 
where f(x) and $(«) are two polynomials prime to each other, of 
degrees A and u respectively, some of the coefficients of which we 
shall suppose to be variable. The abscissas of the points of intersec- 
tion of the two curves C and C’ are roots of the equation 


(42) y (<£) = R(x) $ (x) — f (a) = 9, 
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of degree V. For special systems of values of the variable coefficients 
in the two polynomials f(x) and ¢ (a) the degree of the equation may 
turn out to be less than M; some of the points of intersection are 
then thrown off to infinity, but the corresponding integrals must 
be included in the sum which we are about to study. To each root 
x, of the equation (42) corresponds a completely determined value 
of y given by y;=f(#,)/$(a;). Let us now consider the sum 


N (aj wQ (a) dx de 
Hh = be, We 
> (: ? = aa mes ža /R R (a) 
We have 


D = 


LOL ase 3 
i=l D (x) i= J (&) we 
for the final value of the radical at the point x, must be equal to 
Ya that is, to f(x;)/o(a,). On the other hand, from the equation 
y(x) = 0 we derive 
y' (xi) du; + 2 R(x) p (2) 86; — 2 f(x;) òf; = 9, 
and therefore 


pray Ade) 2 f(E) 3f: — 2 Rw) $ (x) 3h, 


Fe ag A y' (#,) 
or, making use of the equation (42), 
L 2 Q (a; if; — fod; 
E weal eNO. fòd), 
i=l S 


Let us calculate, for example, the coefficient of $4, in 67, where a, is 
the coefficient, supposed variable, of x” in the polynomial f(a). The 
term da, does not appear in $¢,, and it is multiplied by x% in èf. The 
desired coefficient of da, is therefore equal to 


Š 2 am) p (x;) xt ar >z 7 (%%) 3 

i=1 (i) EY (%) 
where m(x) = Q(x) d(x)x*. The preceding sum must be extended to 
all the roots of the equation y (x)= 0; it is a rational and symmetric 
function of these roots, and therefore a rational function of the coeffi- 
cients of the two polynomials f(x) and (x). The calculation of 
this sum can be facilitated by noticing that Sr (a,)/p'(x,) is equal to 
the sum of the residues of the rational function m (æ)/y (æ) relative 
to the N poles in the finite plane x, £, 2 . By a general theo- 
rem that sum is also equal to the residue at the point at infinity 
with its sign changed (§ 52). It will be possible, then, to obtain the 
coefficient of da, by a simple division. 
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It is easy to prove that this coefficient is zero if the integral 
v(x, y) is of the first kind. We have by supposition gy =p —1; the 
degree of m(x) is g + y + k, and we have 


Gt eT hey + k+p—1. 


Let us find the degree of y (x). If there is no cancellation between 
the terms of highest degree in R (x) $7(x) and in f*(a), we have 
oN WN, 2p+1+2u =N, 
whence 


A`Atu+tp+HiISN, 
and, a fortiori, 


k+u+p+1isN. 
If there were a cancellation between these two terms, we should have 
A=p+pt+1; 
but since the term a,a*** has no term with which to cancel out, we 


should have A + k = N, from which the same inequality as before 
results. It follows that we always have 


gtptksNn—2. 


The residue of the rational function w(«#)/p(x) with respect to the 
point at infinity is therefore zero, for the development will begin 
with a term in 1/2? or of higher degree. It will be seen similarly 
that the coefficient of ôb, in 8/, b, being one of the variable coefficients 
of the polynomial (x), is zero if the polynomial Q(x) is of degree 
p —1 or of lower degree. This result is completely in accord with 
the general theorem. 
Let us take, for example, ¢(x)=1, and let us put 


f@=V Ae ee a, Peo a, 


where a, @,,--++, & are p +1 variable coefficients. The two curves 


Y=R@), y=f@) 

cut each other in 2p +1 variable points, and the sum of the values 
of the integral v(x, y), taken from an initial point to these 2p +1 
points of intersection, is an algebraic-logarithmic function of the 
coefficients a, @,,---, a). Now we can dispose of these p + 1 coefti- 
cients in such a way that p + 1 of the points of intersection are any 
previously assigned points of the curve y? =R (æ), and the coördi- 
nates of the p remaining points will be algebraic functions of the 
coordinates of the p + 1 given points. 
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The sum of the p + 1 integrals 


Vey Y) AR V (Xp, Ue) er epee (x p+ Yp+1)s 
taken from a common initial point to p +41 arbitrary points, is 
therefore equal to the sum of p integrals whose limits are algebraic 
functions of the codrdinates 


(Ep Vn) +r Epo Yori)» 

plus certain algebraic-logarithmic expressions. It is clear that by 
successive reductions the proposition can be extended to the sum 
of m integrals, where m is any integer greater than p. In particular, 
the sum of any number of integrals of the first kind can be reduced 
to the sum of only p integrals. This property, which applies to the 
most general Abelian integrals of the first kind, constitutes the 
addition theorem for these integrals. 


In the case of elliptic integrals of the first kind, Abel’s theorem leads pre- 
cisely to the addition formula for the function p(u). Let us consider a cubic in 
the normal form 

y? = 4x? — 9a X — 9s, 
and let My(x,, Y1), My(@2, Yə), Mz(£z, Yz) be the points of intersection of that 
cubic with a straight line D. By the general theorem the sum 


(24544) (ORF Bary 
vy v2 Voy er Se (gs) dz 


o rer TIAE a V 40% — gt — ma V 403 — 9,0 — gp 
is equal to a period, for the three points he M,, M, are carried off to infinity 
when the straight line D goes off itself to infinity. Now if we employ the 
parametric representation x =p (u), y = p’(u) for the cubic, the parameter u is 
precisely equal to the integral 


(a, y) dz. 


V425 — go2 — Js 


oo 


and the preceding formula says that the sum of the arguments u4, Ug, Us, Which 
correspond to the three points M,, M,, M,, is equal to a period. We have seen 
above how that relation is banivalone to the addition formula for the function 


p (u) ($ 80). 


104. Extension of Lagrange’s formula. The general theorem on the implicit 
functions defined by a simultaneous system of equations (I, § 194, 2d ed.; 
§ 188, Ist ed.) extends also to complex variables, provided that we retain 
the other hypotheses of the theorem. Let us consider, for example, the two 
simultaneous equations 


(44) Pi, y)=xz—a— af(z, y)=0, Q(z, y)=y—b— bg (zx, y) =0, 


where x and y are: complex variables, and where f(x, y) and ¢(z, y) are ana- 
lytic functions of these two variables in the neighborhood of the system of 
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values x = a, y =b. For a=0, B = 0 these equations (44) have the system of 
solutions = a, y = b, and the determinant D(P, Q)/D (x, y) reduces to unity. 
Therefore, by the general theorem, the system of equations (44) has one and 
only one system of roots approaching a and b respectively when @ and 8 approach 
zero, and these roots are analytic functions of œ and 8. Laplace was the first 
to extend Lagrange’s formula (§ 51) to this system of equations. 

Let us suppose for definiteness that with the points a and b as centers we 
describe two circles C and C’ in the planes of the variables x and y respectively, 
with radii r and 7’ so small that the two functions f(z, y) and ¢ (z, y) shall be 
analytic when the variables x and y remain within or on the boundaries of 
these two circles C, ©”. Let M and M’ be the maximum values of |f (x, y)| and 
of | (x, y)|, respectively, in this region. We shall suppose further that the 
constants œ and 8 satisfy the conditions M|a|<r, M’|B| <1’. 

Let us now give to x any value within or on the boundary of the circle C; 
the equation Q (x, y) = 0 is satisfied by a single value of y in the interior of the 
circle C’, for the angle of y — b — Bẹ (z, y) increases by 27 when y describes 
the circle C’ in the positive sense (§ 49). That root is an analytic function 
Yı = Y (x) of x in the circle C. If we replace y in P (z, y) by that root y,, the 
resulting equation «— a — af (t, y,) = 0 has one and only one root in the inte- 
rior of C, for the reason given a moment ago. 

Let « = be that root, and let n be the corresponding value of y, n = W(é). 
The object of the generalized Lagrange formula is to develop in powers of æ 
and 8 every function F (¢, 7) which is analytic in the region just defined. 

For this purpose let us consider the double integral 


F(x, y)dy 
(45) Ja Sof A eea e y) QE, Y) 


Since x is a point on the circumference of C, P(x, y) cannot vanish for any 
value of y within C”, for the angle of z — a — af (x, y) returns necessarily to 
its initial value when y describes C’, x being a fixed point of C. The only pole 
of the function under the integral sign, considered as a function of the single 
variable y, is, then, the point y=y,, given by the root of the equation Q (x, y)=9, 
which corresponds to the value of œ on the boundary C, and we have, after a 
first integration, 


f F(a, vjdy _ spe F(a, yi) 
cy P (x, y) Q(z, y) P (£, y) $) 


. The right-hand side, if we suppose y, replaced by the analytic function y (x) 
defined above, has in turn a single pole of the first order in the interior of C, — 
the point g =, to which corresponds the value y, = n, — and the corresponding 


residue is easily shown to be 
2 im F (&, n) 


Be list 


The double integral I has therefore for its value 
F(é, n) 


Pai 


T=— 4r? 
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On the other hand, we can develop 1/PQ in a uniformly convergent series 


1 $ am pr fm p’ 
(@—a—af)y—ob— pp) < (x-a ti(y— bti 
which gives us I =2ZJmn a” 8”, where 


fia of = (x, V LF@, vI” [o (z, vray 
Jing = (C) e) 


(x Es amt (y — bje t1 


This integral has already been calculated (§ 94), and we have found that it is 


egual -to 4n? gmtn[ F(a, b) f” (a, b) o” (a, b)] 
min! dam abr 


Equating the two values of I, we obtain the desired result, which presents an 
evident analogy with the formula (50) of § 51: 


Sei am pn om+n[ F(a, b) fm (a, b) g” (a, 6) 
) Gane pec = Dial w da” Ob” 
D(z, y) = 


We could also obtain a second result analogous to (51), of § 51, by putting 


DP, Q 
D(a, y) 


but the coefficients in this case are not so simple as in the case of one variable. 
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EXERCISES 


1. Every algebraic curve O, of degree n and of deficiency p can be carried 
over by a birational transformation into a curve of degree p + 2. 

(Proceed as in § 82, cutting the given curve by a net of curves C,_2, passing 
through n(n —1)/2 — 3 points of Cn, among which are the (n — 1) (n — 2)/2 — p 
double points, and put 


the equation of the net being p (£, y) + Ad, (£, Y) + up; (£, y) = 0.) 

2. Deduce from the preceding exercise that the codrdinates of a point of a 
curve of deficiency 2 can be expressed as rational functions of a parameter t 
and of the square root of a polynomial R (t) of the fifth or of the sixth degree, 
prime to its derivative. 

(The reader may begin by showing that the curve corresponds point by point 
to a curve of the fourth degree having a double point.) 


3*, Let y = a£ + a, x* + ---be the development in power series of an alge- 
braic function, a root of an equation F (æ, y) = 0, where F(a, y) is a polynomial 
with integral coefficients and where the point with codrdinates z = 0, y = 0 isa 
simple point of the curve represented by F(x, y) = 0. All the coefficients a}, a, ++: 
are fractions, and it suffices to change æ to Kz, K being a suitably chosen integer, 
in order that all these coefficients become integers. [ EISENSTEIN. ] 


(It will be noticed that a transformation of the form g = ka’, y = ky’ suffices 


to make the coefficient of y’ on the left-hand side of the new relation equal to 
one, all the other coefficients being integers.) 
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functions; even and odd: 153, 
Notes; exponential: 23, 11; Gamma: 
100, 47 ; 229, 96; holomorphic: 11, 
ftn.; implicit: 233, 98; integral: 
see Integral functions and Integral 
transcendental functions; inverse, 
of the elliptic integral: 772, 773 in- 
verse sine: 114, 54; inverse trigo- 
nometric: 30, 14; irrational: 13, 
6; logarithms: 28, 13; meromor- 
phic: 90, ftn.; monodromic: 77, 
ftn.; monogenic: 9, ftn.; multiform : 
17, ftn.; multiple-valued: 77, 7; 
p(u): 154, 695 periods of : 145, 65; 
152,68; 172, 77; 184,79; primary 
(Weierstrass’s) : 127, 57; primitive : 
S3, 163 rationales LZ worm ool os 
rational, of sin z and cos z: 35, 163 
regular in a neighborhood: 89, 40; 
regular at a point: 88, 40; regular 
at the point at infinity: 7209, 52; 
represented by definite integrals: 
227, 95; series of analytic: 86, 39; 
o (u): 152, 72; single-valued: see 
Single-valued functions and Single- 
valued analytic functions; @(u): 
170, 76; trigonometric: 26, 125 
¢(u): 159, T1; see also Expansions 

Fundamental formula of the integral 
calculus: 63, 26; 72, 31 

Fundamental theorem of algebra: 
104, Note 


Gamma function: 100, 47; 229, 96 

Gauss: 125, ex. 21 

Gauss’s sums: 125, ex. 21 

General linear transformation: 44, 
ex. 2 

Geographic maps: see Maps 

Gourier: 126, ex. 28 

Goursat: 208, ftn.; 216, ftn. 

Goursat’s theorem: 69, 29 and ftn. 
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Hadamard: 206, ftn.; 212, 88; 218, 
ex. 8 

Hermite: 106,51; 109, ex.; 165, 73; 
168, 75; 195, ex. 9; 215, 90 and 
fin; 226, itny; 217, exs. 4, 6,165 
280, ftn. 

Hermite’s formula: 215, 90; for ellip- 
tic integrals: 165, 73; 168, 75; 195, 
ex. 9 

Holomorphic functions: 17, ftn. 

Hyperbolic transformations: 57, ex. 
15 

Hyperelliptic integrals: 116,55; 247, 
103; periods of : 116, 55 


Imaginaries, conjugate: 4, 1 

Imaginary quantity: 3,1 

Implicit functions, Weierstrass’s theo- 
rem: 233, 98; see also Functions, 
inverse, and Lagrange’s formula 

Independent periods, Jacobi’s theo- 
rem: 147, 66 

Index of a quotient: 103, 49 

Infinite number, of singular points: 
134, 60; see also Mittag-Leffler’s 
theorem; of zeros: 26,11; 93, 42; 
128, 57; see also Weierstrass’s theo- 
rem 

Infinite products: 22, 10; 129, 57; 
194, exs. 2 and 33 uniform conver- 
gence of, 22, 10; 129, 37; see also 
Expansions 

Infinite series: see Series 

Infinity : see Point at infinity 

Inflection, point of : 186, 80 

Integral functions: 21, 8; 127, 57; 
associated: 218, ex. 73 class of: 
182, 58; with an infinite number of 
zeros: 127, 573 periodic: 147, 653 
transcendental: 21, ftn.; 92, 42; 
136, 61; 230, 96 

Integral transcendental functions: 27, 
ftn.; 92, 42; 136, 61; 230, 96 

Integrals, Abelian: 193, 82; 243,101; 

Abelian, of the first, second, and 

third kind: 244, 101; Abel’s theo- 

rem: 244, 102; Cauchy’s: 75, 33; 

change of variables in: 62, 26; along 

a closed curve: 66, 28; definite: 
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see Definite integrals; differentia- 
tion, of: 77, 33; 227, 95; doubles 
see Double integrals; elliptic: 120, 
56; 174, 78; 250, 103; of elliptic 
functions: 168, 75; fundamental 
formula of the integral calculus: 
68, 26; 72, 31; Hermite’s formula: 
215, 90; Hermite’s formula for el- 
liptic: 165, 73; 168, 75; 195, ex. 93 
hyperelliptic: 176, 55; 247, 103; 
law of the mean (Weierstrass, Dar- 
boux): 64, 27; line: 61, 25; 62, 26; 
74, 32; 224, 93; of rational func- 
tions: 38, 15; 718, 633 of series: 
86, 39; uniform convergence of: 
229, 96; see also Cauchy’s theorems 

Invariants (integrals): 57, ex. 153 of 
elliptic functions: 258,70; 172,77; 
182, 79 

Inverse functions: see Functions, in- 
verse, implicit 

Inversion: 45, 19; 57, exs. 13 and 14 

Irrational functions: 73, 6; see also 
Functions 

Irreducible polynomial: 240, 100 

Isolated singular points: 89, 40; 132, 
59; essentially singular: 91, 42 

Isothermal curves: 54, 24 


Jacobi: 125, ex.18; 147,66; 154,69; 
170, 76; 180, 78 

Jacobi’s theorem: 147, 66 

Jensen: 104, 50 

Jensen’s formula: 104, 50 


Kepler: 109, ex.; 126, ex. 26 
Kepler’sequation: 109, ex.; 126, ex.27 
Klein: 59, ex. 23 


Lagrange: 106, 51; 126, ex. 26; 251, 
104 

Lagrange’s formula: 106, 51; 126 
ex. 26; extension of: 250, 104 

Laplace: 10, 3; 54, 24; 55, Note; 
106, 51; 125, ex. 19; 251, 104 

Laplace’s equation: 10,3; 54, 24; 55, 
Note 

Laurent: 75, 33; 81, 87; 91, 42; 94, 
43 ; 126, ex. 23; 146, 65 
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Laurent’s series: 75, 33; 81, 37; 146, 
65 

Law of the mean for integrals: 64, 27 

Legendre: 106, ex.; 125, ex. 18; 180, 
78 


Legendre’s polynomials: 108, ex.; 


Jacobi’s form: 125, ex. 18; Laplace’s 
form: 125, ex. 19 

Limit point: 90, 41 

Line integrals: 61, 25; 
32; 224, 93 

Linear transformation: 59, ex. 238; 
general: 44, ex. 2 

Lines, singular: see Natural bound- 
aries, and Cuts 

Liouville: 81, 86; 150, 67 

Liouville’s theorem: 81, 36; 150, 67 

Logarithmic critical points: 32, 14; 
118, 53 

Logarithms: 28,13; 113,53; natural 
or Napierian: 28, 13; series for 
Log (1 + z): 38,17 

Loops: 112, 53; 115, 54; 244, 101 

Loxodromic curves: 53, ex. 1 


62, 26; 74, 


Maclaurin: 83, ex. 

Maps, conformal: 42,19; 45,20; 48, 
20; 52, 23; geographic: 52, 23; see 
also Projection 

Méray: 81, ftn.; 200, ftn. 

Mercator’s projection: 52, ex. 1 

Meromorphic functions: 90, ftn. 

Mittag-Lefler: 127, 57 and ftn.; 134, 
61; 139, 63 

Mittag-Leffler’s theorem: 127, 57; 

184,61; 139,63; Cauchy’s method: 

139, 63 

Monodromic functions: 17, ftn. 

Monogenic functions: 9, ftn. 

Morera: 78, 34 

Morera’s theorem: 78, 34 

Multiform functions: 17, ftn. 

Multiple-valued functions: 17, 7 


Napier: 28, 13 

Napierian logarithms: 28, 13 

Natural boundary: 201, 84; 208, 87; 
211, 88 

Natural logarithms: 28, 13 
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Neighborhood: 88, 40; of the point 
at infinity: 109, 52 


Odd functions: 754, 68 

Order, of elliptic functions: 150, 68; 
of poles: 89, 40; of zeros: 88, 40 

Ordinary point: 88, 40 


P function, p(u): 154, 68; 182, 79; 
defined by invariants: 782, 79; re- 
lation between p (u) and p’(u): 158, 
70 

Painlevé: 85, 38 

Parabolic transformation: 57, ex. 15 

Parallelogram of periods: 150, 67 

Parametric representation: see Curves 

Periodic functions: 145, 65; doubly: 
145, 65; 149, 67; see also Elliptic 
functions 

Periodic integral functions: 147, 65 

Periods: of ctn x : 144, Note 3; cyclic: 
244,101; of definite integrals: 712, 
53; 114, Note; of elliptic functions: 
152, 68; 172, 77; 184, 79; of elliptic 
integrals: 120, 56; of functions: 
145, 65; of hyperelliptic integrals: 
116, 55; independent: 147, 66; 
parallelogram of: 150, 67; polar: 

. 112, 53; 119, 55; 244, 101; primi- 
tive pair of: 149, ftn.; relation be- 
tween periods and invariants: 172, 
773; of sin x: 143, Note 1 

Picard) 21, tin; 93, 42% 127, fin. 

Poincaré: 208, ftn.; 222, ftn.; 232, 
ftn. 

Point, critical or branch: see Critical 
points; double: 184, 80; 191, 82; 
at infinity: 209, 52; of inflection: 
186, 80; limit: 90, 41; ordinary: 
88, 40; symmetric: 58, ex. 17; see 
also Neighborhood, Singular points, 
and Zeros 

Polar periods: see Periods, polar 

Poles: 88, 40; 90, 41; 1338, 593 of 
elliptic functions: 150, 68; 154, 
68; infinite number of: 135, 61; 
137, 62; at infinity: 110, 52; order 
of: 89, 40 

Polynomials, irreducible: 240, 100 
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Power series: 18, 8; 196, 833 con- 
tinuity of: 7, 2; 56, ex. 7; deriva- 
tive of: 19, 8; dominating: 21, 9; 
representing an analytic function: 
20, 8; see also Analytic extension, 
Circle of convergence, and Series 

Primary functions, Weierstrass’s: 727, 
57 

Primitive functions: 33, 15 

Primitive pair of periods: 149, ftn. 

Principal part: 89, 40; 91, 42; 110, 
52; 183, 59; 135, 61 

Principal value, of arc sinz: 81, 
ftn. 

Products, infinite: see Infinite products 

Projection, Mercator’s: 52, ex. 15 
stereographic: 53, ex. 2 

Puiseux: 240, ftn. 


Quantity, imaginary or complex: 3, 1 
Quartics: 187, 81; bicircular: 193, ex. 


Rational fraction: 133, 59 

Rational functions: 72, 5; integrals 
of : 33, 15; of sin z and cos z : 35, 16 

Region, connected: 71, 4 

Regular functions: see Functions, 
regular 

Representation, conformal: see Con- 
formal representation ; parametric: 
see Curves 

Residues: 75, 33; 94, 48; 101, 48; 
110, 52; 112, 533 ot elliptic func- 
tions: 251, 68; sum of: 111, 523 
total: 111, 52 

Rhumb lines: 53, ex. 1 

Riemann: 10, ftn.; 50, 22; 74, 32; 
244, 101 

Riemann surfaces: 244, 101 

Riemann’s theorem: 50, 22 

Roots of equations: see Equations, 
D’ Alembert’s theorem, and Zeros 


Sauvage: 231, 97 

Schroder: 214, 89 

Series, of analytic functions: 86, 39; 
Appell’s: 84, 38; Burman’s: 126, 
ex. 26; the Cauchy-Laurent: 81, 
35; the Cauchy-Taylor: 79, 353 for 
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ctn x: 143, 64; differentiation of +: 
88, 39; dominant: 21, 9; 157, 693 
double : see Double series ; integra- 
tion of : 86,39; Laurent’s: 75, 33 ; 
81, 87; 146, 65; for Log (1+ 2): 
88, 17; of polynomials (Painlevé) : 
86, 38; for tan z, ete.: 194, ex. 43 
Taylor's: 20; 8% 76, 335 78, 30% 
206, ftn.; 226, 94; uniformly con- 
vergent: 7, 2; 86, 39; 88, 39; see 
also Lagrange’s formula, Mittag- 
Leffler’s theorem, and Power series 

Several variables, functions of: 218, 
91; see also Analytic functions of 
several variables 

Sigma function, ø (u): 162, 72 

Single-valued analytic functions: 127, 
573; with an infinite number of 
singular points, Mittag-Leffler’s the- 
orem: 134, 60; (Cauchy’s method) : 
139, 63; with an infinite number 
of zeros, Weierstrass’s theorem : 
128, 57; primary functions: 127, 
57 

Single-valued functions: 17, 7; 127, 
57 

Singular lines: see Cuts and Natural 
boundaries i 

Singular points: 13, 5; 75, 33; 88, 
40; 204, 85; 232, 97; algebraic: 
241, 1003; on circle of convergence : 
202, 84 and ftn.; essentially: 91, 
42; essentially, at infinity: 110, 52; 
infinite number of: 134, 60; 139, 
63; isolated: 89, 40; 182, 59; log- 
arithmic: 244, 101; order of: 89, 
40; transcendental: 243, Note; see 
also Critical points, Mittag-Leffler’s 
theorem, and Poles 

Singularities of analytical expressions: 
218, 89; see also Cuts 

Stereographic projection: 53, ex. 2 

Stieltjes :.109 ex. 

Symmetric points: 58, ex. 17 

Systems, conjugate isothermal: 54, 24 


Tannery: 214, 89 
Taylor: 20, 8; 75, 38; 78, 35; 206, 
ftn.; 226, 94 
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Taylor’s formula, series: 20, 8; 75, 
33; 78, 85; 206, ftn.; for double 
series: 226, 94 

Theta function, 6(u): 170, 76 

Total residue: 111, 52 

Transcendental functions: see Func- 
tions 

Transcendental integral functions: see 
Integral transcendental functions 

Transformations, birational: 192, 82; 
252, ex.13 circular: 45,19; 57, ex. 
13; conformal: 42,19; 45, 20; 48, 
2072223 Cllipticss ov. ex. 153 
Fuchsian: 57, ex. 15; general lin- 
ear: 44, ex. 2; hyperbolic: 57, ex. 
15; inversion: 45,19; 57, exs. 13 and 
14; linear: 59, ex. 23; parabolic: 57, 
ex. 15; see also Projection 

Trigonometric functions: 26, 125 in- 
verse: 30, 143; inverse sine: 114, 
543 period of ctn z: 144, Note 3; 
period of sin z: 143, Note 1; prin- 
cipal value of: 31, ftn.; rational 
functions of sin z and cos z: 35,16; 
see also Expansion 


Unicursal curves: 191, 82 
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Uniform convergence: see Conver- 
gence, uniform 

Uniform functions: 77, ftn. 

Uniformly convergent series and prod- 
ucts: see Convergence, uniform 


Variables, complex: 6, 2; infinite 
values of: 109, 52; several: see 
Analytic functions of several vari- 
ables 


Weierstrass: 64, 27; 88, ftn.; 92, 42; 
121, 56; 127, 57 and ftn.; 139, 63; 
149,67; 154, 69 ; 156, 69 ; 200, ftn.; 
212, 88; 233, 98; 237, ftn. 

Weierstrass’s formula: 64, 27; 121, 
56; primary functions: 127, 57; 
theorem: 92,42; 127,57; 138, 62; 
189, 63; 233, 98 


Zeros, of analytic functions: 88, 40; 
284,98; 241, 100; of elliptic func- 
tions: 152, 68; 154, 68; infinite 
number of: 26, 11; 93, 42; 128, 
57; order of: 88, 40; see also 
D’Alembert’s theorem 

Zeta function, ¢(u): 159, 71 
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